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MARKET RECAP:

Investors seem to be resigned to the notion that the recent string of weak economic data will 

persist. As a result, the data itself has become less important than other events. For much of 

August, and certainly most of September, the focus of the markets has centered on 

governments and central banks, and what monetary and fiscal actions they may or may not 

take. Markets have become very volatile, trading wildly on every new headline out of Europe 

or Washington, D.C. The risk of a Greek default is near the top of the list of worries, but 

more important is the resulting fallout. Most investors have accepted the idea that Greece 

will eventually default, or at least restructure their debt. What the Europeans are really trying 

to do is isolate that event so that it doesn’t result in a chain reaction of bank failures, 

economic collapse, and defaults by larger nations. Their success or failure has huge 

implications for the rest of the world. If Europe slips back into recession, other advanced 

economies may follow. 

In the U.S., the political divide has rendered fiscal policy completely inept. The partisan 

bickering and lack of progress on any initiative is weighing on confidence among both 

businesses and consumers, contributing to the economic malaise. The most important event 

of September was the Federal Reserve’s decision to implement what is being called 

“Operation Twist.” According to the Fed statement, “This program should put downward 

pressure on longer-term interest rates and help make broader financial conditions more 

accommodative.” The basic idea is to lower long-term interest rates in an effort to promote 

economic growth. The Fed will extend the average maturity of its existing portfolio of 

securities by selling $400 billion of Treasury securities with remaining maturities between 3 

months and 3 years, and using the proceeds to buy Treasuries with maturities of 6 to 30 

years. Yields on 10-year T-notes fell to 1.67% following the announcement, while 30-year 

Treasury bonds fell to 2.74%. The two-year T-note yield had reached a record low 0.143% 

just prior to the news, but the specter of large sales has since driven the yield higher to 

0.25%.
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Executive Summary
As of 09/30/11  

City of Frisco

 245,003,796.81

 244,958,967.64

 244,807,339.81

 44,829.17 Unrealized Gain / Loss

Par Value

Book Value

Beginning Values as of 09/30/10     

Market Value

Market Value %  100.08%

Weighted Avg. YTW

Weighted Avg. YTM  0.357%

 0.337%

Account Summary

Ending Values as of 09/30/11    

 245,691,931.76 

 245,773,431.82 

 245,783,461.76 

(81,500.06)

 99.96%

 0.224%

 0.308%

Allocation by Security Type

AGCY CALL 24%

AGCY STEP 8%
BANK DEP 4%

CD 0%
LGIP 64%

Total: 100%

TEXSTAR 37%
TEXPOOL 27%
FHLMC 12%
FNMA 10%
FFCB 6%
FHLB 4%
Other Issuers 4%

Total: 100%

Allocation by Issuer
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68%

4%

25%
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Maturity Distribution %

Weighted Average Days to Maturity:  168

AAA 96%

Collateralized 4%

Total: 100%

Credit Quality

Page 1 of 1Print Date:  11/1/2011 Print Time:   9:29 am

Page 4 of 58



As of  09/30/2011

Benchmark Comparison
City of Frisco

0.00%

0.10%

0.20%

0.30%

0.40%

0.50%

0.60%

Apr-10 May-10 Jun-10 Jul-10 Aug-10 Sep-10 Oct-10 Nov-10 Dec-10 Jan-11 Feb-11 Mar-11 Apr-11 May-11 Jun-11 Jul-11 Aug-11 Sep-11

3-MO CMT 6-MO CMT 1-YR CMT TEXPOOL City of Frisco

Note 2:   Benchmark data for TexPool is the monthly average yield.  

Note 1:   CMT stands for Constant Maturity Treasury. This data is published in Federal Reserve Statistical Release H.15 and represents an average of all actively traded Treasury securities having that time remaining until maturity. This is a 

standard industry benchmark for Treasury securities. The CMT benchmarks are moving averages. The 3-month CMT is the daily average for the previous 3 months, the 6-month CMT is the daily average for the previous 6 months, and the 

1-year and 2-year CMT's are the daily averages for the previous 12-months.  
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Capital Proj / Esc

 19,876,834.22  19,876,834.22  19,876,834.22  19,876,834.22TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 2,000,000.00  2,000,000.00  2,000,000.00  1,998,600.0007/26/11  0.699  0.400FHLMC3134G2SQ6 AGCY STEP 07/26/12 0.400 07/26/13 ONE TIME  100.000  99.930  665  300

 3,150,000.00  3,150,000.00  3,150,000.00  3,144,960.0009/09/11  0.550  0.550FHLMC3134G2A36 AGCY CALL 03/09/12 0.550 09/09/13 QRTLY  100.000  99.840  710  161

 25,026,834.22  25,026,834.22  25,026,834.22  25,020,394.22  143Total for  Capital Proj / Esc  100.000  99.974  0.199  0.175

Capital Reserve Fund

 1,942,595.66  1,942,595.66  1,942,595.66  1,942,595.66TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 500,000.00  500,000.00  500,000.00  499,900.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 2,442,595.66  2,442,595.66  2,442,595.66  2,442,495.66  103Total for  Capital Reserve Fund  100.000  99.996  0.176  0.176

CDC Fund

 5,592,715.80  5,592,715.80  5,592,715.80  5,592,715.80TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 342,543.48  342,543.48  342,543.48  342,543.48TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 1,000,000.00  1,000,000.00  1,000,000.00  999,300.0007/26/11  0.699  0.400FHLMC3134G2SQ6 AGCY STEP 07/26/12 0.400 07/26/13 ONE TIME  100.000  99.930  665  300

 6,935,259.28  6,935,259.28  6,935,259.28  6,934,559.28  97Total for  CDC Fund  100.000  99.990  0.180  0.137

CIP Contributions

 7,196,755.15  7,196,755.15  7,196,755.15  7,196,755.15TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 7,196,755.15  7,196,755.15  7,196,755.15  7,196,755.15  1Total for  CIP Contributions  100.000  100.000  0.091  0.091

Court Fees

 488,946.76  488,946.76  488,946.76  488,946.76TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 488,946.76  488,946.76  488,946.76  488,946.76  1Total for  Court Fees  100.000  100.000  0.093  0.093
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Downtown Improvement

 96,768.66  96,768.66  96,768.66  96,768.66TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 96,768.66  96,768.66  96,768.66  96,768.66  1Total for  Downtown Improvement  100.000  100.000  0.093  0.093

EDC Fund

 5,245,102.16  5,245,102.16  5,245,102.16  5,245,102.16TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 8,227,745.28  8,227,745.28  8,227,745.28  8,227,745.28TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 1,000,000.00  999,975.00  999,979.36  999,700.0007/26/11  0.332  0.332FHLB313374U24 AGCY CALL 01/26/12 0.330 08/10/12 ONE TIME  99.998  99.970  315  118

 1,000,000.00  1,000,000.00  1,000,000.00  999,300.0007/26/11  0.699  0.400FHLMC3134G2SQ6 AGCY STEP 07/26/12 0.400 07/26/13 ONE TIME  100.000  99.930  665  300

 15,472,847.44  15,472,822.44  15,472,826.80  15,471,847.44  64Total for  EDC Fund  100.000  99.994  0.146  0.127

General Operating Fund

 8,501,183.23  8,501,183.23  8,501,183.23  8,501,183.23TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 6,982,664.10  6,982,664.10  6,982,664.10  6,982,664.10TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 9,828,584.59  9,828,584.59  9,828,584.59  9,828,584.59WF-FRISCO Wells Fargo Choice IV  1BANK DEP  100.000  100.000  0.210  0.210

 2,000,000.00  1,999,950.00  1,999,958.72  1,999,400.0007/26/11  0.332  0.332FHLB313374U24 AGCY CALL 01/26/12 0.330 08/10/12 ONE TIME  99.998  99.970  315  118

 5,500,000.00  5,500,000.00  5,500,000.00  5,498,900.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 2,000,000.00  1,999,500.00  1,999,667.64  1,999,000.0008/03/11  0.765  0.427FHLMC3134G2SN3 AGCY STEP 10/26/11 0.375 07/26/13 QRTLY  99.975  99.950  665  26

 5,000,000.00  5,000,000.00  5,000,000.00  4,996,500.0007/26/11  0.699  0.400FHLMC3134G2SQ6 AGCY STEP 07/26/12 0.400 07/26/13 ONE TIME  100.000  99.930  665  300

 39,812,431.92  39,811,881.92  39,812,058.28  39,806,231.92  202Total for  General Operating Fund  99.999  99.984  0.300  0.245

Hotel Motel Tourism

 207,596.66  207,596.66  207,596.66  207,596.66TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 207,596.66  207,596.66  207,596.66  207,596.66  1Total for  Hotel Motel Tourism  100.000  100.000  0.093  0.093
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Impact Fees

 4,006,335.05  4,006,335.05  4,006,335.05  4,006,335.05TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 1,787,494.89  1,787,494.89  1,787,494.89  1,787,494.89TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 2,000,000.00  1,999,950.00  1,999,958.72  1,999,400.0007/26/11  0.332  0.332FHLB313374U24 AGCY CALL 01/26/12 0.330 08/10/12 ONE TIME  99.998  99.970  315  118

 3,000,000.00  3,000,000.00  3,000,000.00  2,999,400.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 10,793,829.94  10,793,779.94  10,793,788.66  10,792,629.94  197Total for  Impact Fees  100.000  99.989  0.250  0.250

Insurance Reserve Fund

 61,802.92  61,802.92  61,802.92  61,802.92TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 1,000,000.00  1,000,000.00  1,000,000.00  1,000,000.0004/16/11  0.550  0.550Legacy Bk CD2011-001 CD-IAM  0.550 04/16/12  100.000  100.000  199

 400,000.00  400,000.00  400,000.00  399,920.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 1,461,802.92  1,461,802.92  1,461,802.92  1,461,722.92  272Total for  Insurance Reserve Fund  100.000  99.995  0.517  0.517

Interest & Sinking Fund

 1,715,677.31  1,715,677.31  1,715,677.31  1,715,677.31TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 1,500,388.52  1,500,388.52  1,500,388.52  1,500,388.52TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 3,216,065.83  3,216,065.83  3,216,065.83  3,216,065.83  1Total for  Interest & Sinking Fund  100.000  100.000  0.092  0.092

Panther Creek-PID

 80,955.49  80,955.49  80,955.49  80,955.49TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 80,955.49  80,955.49  80,955.49  80,955.49  1Total for  Panther Creek-PID  100.000  100.000  0.093  0.093

Park Dedication Fees

 2,543,514.24  2,543,514.24  2,543,514.24  2,543,514.24TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 1,755,927.56  1,755,927.56  1,755,927.56  1,755,927.56TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 4,299,441.80  4,299,441.80  4,299,441.80  4,299,441.80  1Total for  Park Dedication Fees  100.000  100.000  0.092  0.092
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Public Art Fund

 37,021.26  37,021.26  37,021.26  37,021.26TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 250,000.00  250,000.00  250,000.00  249,950.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 287,021.26  287,021.26  287,021.26  286,971.26  433Total for  Public Art Fund  100.000  99.983  0.447  0.447

Series 2006 CO-W&S

 6,680,023.38  6,680,023.38  6,680,023.38  6,680,023.38TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 6,680,023.38  6,680,023.38  6,680,023.38  6,680,023.38  1Total for  Series 2006 CO-W&S  100.000  100.000  0.091  0.091

Series 2006 GO Bonds

 16,271,054.69  16,271,054.69  16,271,054.69  16,271,054.69TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 3,500,000.00  3,514,700.00  3,501,675.56  3,501,050.0003/01/11  2.791  0.361FNMA3136FMPX6 AGCY STEP 10/28/11 3.625 10/28/13 ONE TIME  100.420  100.030  759  28

 19,771,054.69  19,785,754.69  19,772,730.25  19,772,104.69  135Total for  Series 2006 GO Bonds  100.074  100.005  0.569  0.138

Series 2007 CO Bonds

 5,000,000.00  5,000,000.00  5,000,000.00  5,001,500.0011/09/10  0.625  0.625FNMA31398A5V0 AGCY CALL 11/09/11 0.625 11/09/12 QRTLY  100.000  100.030  406  40

 10,000,000.00  9,992,000.00  9,993,339.20  9,949,000.0006/15/11  0.526  0.526FFCB31331KNE6 AGCY CALL Anytime 0.480 03/13/13 CONT  99.920  99.490  530  5

 3,500,000.00  3,514,700.00  3,501,675.56  3,501,050.0003/01/11  2.791  0.361FNMA3136FMPX6 AGCY STEP 10/28/11 3.625 10/28/13 ONE TIME  100.420  100.030  759  28

 18,500,000.00  18,506,700.00  18,495,014.76  18,451,550.00  540Total for  Series 2007 CO Bonds  100.036  99.738  0.982  0.522

Series 2007 CO-W&S

 10,859,648.98  10,859,648.98  10,859,648.98  10,859,648.98TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 10,859,648.98  10,859,648.98  10,859,648.98  10,859,648.98  1Total for  Series 2007 CO-W&S  100.000  100.000  0.091  0.091

Print Date:  11/1/2011 Print Time:   9:32 am Page 4 of 7
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Series 2007 GO Bonds

 8,741,800.44  8,741,800.44  8,741,800.44  8,741,800.44TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 5,000,000.00  5,000,000.00  5,000,000.00  5,001,500.0011/09/10  0.625  0.625FNMA31398A5V0 AGCY CALL 11/09/11 0.625 11/09/12 QRTLY  100.000  100.030  406  40

 5,000,000.00  4,996,000.00  4,996,669.60  4,974,500.0006/15/11  0.526  0.526FFCB31331KNE6 AGCY CALL Anytime 0.480 03/13/13 CONT  99.920  99.490  530  5

 1,000,000.00  1,000,000.00  1,000,000.00  999,300.0007/26/11  0.699  0.400FHLMC3134G2SQ6 AGCY STEP 07/26/12 0.400 07/26/13 ONE TIME  100.000  99.930  665  300

 19,741,800.44  19,737,800.44  19,738,470.04  19,717,100.44  271Total for  Series 2007 GO Bonds  99.980  99.875  0.367  0.352

Series 2008 GO Bonds

 4,518,848.53  4,518,848.53  4,518,848.53  4,518,848.53TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 5,000,000.00  4,999,875.00  4,999,896.80  4,998,500.0007/26/11  0.332  0.332FHLB313374U24 AGCY CALL 01/26/12 0.330 08/10/12 ONE TIME  99.998  99.970  315  118

 7,000,000.00  6,994,750.00  6,997,148.90  7,001,400.0011/01/10  0.588  0.588FNMA31398A5B4 AGCY CALL 11/01/11 0.550 11/01/12 ONE TIME  99.925  100.020  398  32

 16,518,848.53  16,513,473.53  16,515,894.23  16,518,748.53  264Total for  Series 2008 GO Bonds  99.967  99.999  0.374  0.374

Series 2008-B CO Bonds

 1.21  1.21  1.21  1.21TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 1.21  1.21  1.21  1.21  1Total for  Series 2008-B CO Bonds  100.000  100.000  0.091  0.091

Series 2009 CO Bonds

 207,879.77  207,879.77  207,879.77  207,879.77TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 207,879.77  207,879.77  207,879.77  207,879.77  1Total for  Series 2009 CO Bonds  100.000  100.000  0.091  0.091

Series 2011 GO Bonds

 7,515,356.72  7,515,356.72  7,515,356.72  7,515,356.72TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 7,515,356.72  7,515,356.72  7,515,356.72  7,515,356.72  1Total for  Series 2011 GO Bonds  100.000  100.000  0.091  0.091

Print Date:  11/1/2011 Print Time:   9:32 am Page 5 of 7
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Solid Waste Operating Fund

 394,038.44  394,038.44  394,038.44  394,038.44TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 394,038.44  394,038.44  394,038.44  394,038.44  1Total for  Solid Waste Operating Fund  100.000  100.000  0.093  0.093

Special Events Fund

 105,917.01  105,917.01  105,917.01  105,917.01TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 105,917.01  105,917.01  105,917.01  105,917.01  1Total for  Special Events Fund  100.000  100.000  0.093  0.093

Stormwater Operating Fund

 982,938.95  982,938.95  982,938.95  982,938.95TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 982,938.95  982,938.95  982,938.95  982,938.95  1Total for  Stormwater Operating Fund  100.000  100.000  0.093  0.093

Superdrome

 189,558.93  189,558.93  189,558.93  189,558.93TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 1,500,000.00  1,500,000.00  1,500,000.00  1,497,600.0009/09/11  0.550  0.550FHLMC3134G2A36 AGCY CALL 03/09/12 0.550 09/09/13 QRTLY  100.000  99.840  710  161

 1,689,558.93  1,689,558.93  1,689,558.93  1,687,158.93  630Total for  Superdrome  100.000  99.858  0.499  0.499

TIRZ #1

 3,469,623.03  3,469,623.03  3,469,623.03  3,469,623.03TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 3,469,623.03  3,469,623.03  3,469,623.03  3,469,623.03  1Total for  TIRZ #1  100.000  100.000  0.093  0.093

Traffic Control Enforcement

 82,152.24  82,152.24  82,152.24  82,152.24TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 82,152.24  82,152.24  82,152.24  82,152.24  1Total for  Traffic Control Enforcement  100.000  100.000  0.093  0.093

Print Date:  11/1/2011 Print Time:   9:32 am Page 6 of 7
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  09/30/2011

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Frisco

YTM
Settle

 Date YTWCall Type

Water & Sewer Cap Proj Arb Acct

 13,313.21  13,313.21  13,313.21  13,313.21TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 13,313.21  13,313.21  13,313.21  13,313.21  1Total for  Water & Sewer Cap Proj Arb Acct  100.000  100.000  0.093  0.093

Water & Sewer Fund

 4,275,126.98  4,275,126.98  4,275,126.98  4,275,126.98TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 5,014,638.73  5,014,638.73  5,014,638.73  5,014,638.73TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 9,289,765.71  9,289,765.71  9,289,765.71  9,289,765.71  1Total for  Water & Sewer Fund  100.000  100.000  0.092  0.092

Water & Sewer Imp Fees

 5,729,479.81  5,729,479.81  5,729,479.81  5,729,479.81TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 2,983,200.27  2,983,200.27  2,983,200.27  2,983,200.27TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.091  0.091

 3,000,000.00  3,000,000.00  3,000,000.00  2,999,400.0008/08/11  0.500  0.500FHLMC3134G2UC4 AGCY CALL 02/08/12 0.500 02/08/13 QRTLY  100.000  99.980  497  131

 11,712,680.08  11,712,680.08  11,712,680.08  11,712,080.08  128Total for  Water & Sewer Imp Fees  100.000  99.995  0.197  0.197

Workforce Housing

 79,707.45  79,707.45  79,707.45  79,707.45TEXPOOL TexPool  1LGIP  100.000  100.000  0.093  0.093

 350,000.00  350,000.00  350,000.00  349,440.0009/09/11  0.550  0.550FHLMC3134G2A36 AGCY CALL 03/09/12 0.550 09/09/13 QRTLY  100.000  99.840  710  161

 429,707.45  429,707.45  429,707.45  429,147.45  578Total for  Workforce Housing  100.000  99.870  0.465  0.465

 245,783,461.76  245,794,861.76  245,773,431.82  245,691,931.76  169Total for  City of Frisco  100.005  99.963  0.308  0.224 0

Print Date:  11/1/2011 Print Time:   9:32 am Page 7 of 7
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CUSIP

Change in Value
From 09/30/2010 to 09/30/2011

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

City of Frisco

Change in 

Mkt Value

09/30/10 09/30/11 09/30/1109/30/10Security Type Security Description

Capital Proj / Esc

TEXPOOL  0.00  19,876,834.22  24,959,005.46  19,876,834.22 24,959,005.46  9,622,692.79  0.00 (14,704,864.03)LGIP (5,082,171.24)TexPool

3133XW3U1  0.00  0.00  2,877,725.60  0.00 2,875,788.84  0.00  211.16 (2,876,000.00)AGCY CALL (2,877,725.60)FHLB  0.450  12/29/10

31331JM67  0.00  0.00  0.00  0.00 0.00  3,150,000.00  0.00 (3,150,000.00)AGCY CALL  0.00 FFCB  0.440  01/06/12

3134G12U7  0.00  0.00  0.00  0.00 0.00  3,149,685.00  315.00 (3,150,000.00)AGCY CALL  0.00 FHLMC  0.750  11/23/12

3134G2SQ6  0.00  2,000,000.00  0.00  1,998,600.00 0.00  2,000,000.00  0.00  0.00 AGCY STEP  1,998,600.00 FHLMC  0.400  07/26/13

3134G2A36  0.00  3,150,000.00  0.00  3,144,960.00 0.00  3,150,000.00  0.00  0.00 AGCY CALL  3,144,960.00 FHLMC  0.550  09/09/13

 25,026,834.22  0.00 Total for  Capital Proj / Esc  27,836,731.06  25,020,394.22 27,834,794.30  21,072,377.79 (23,880,864.03)  526.16 (2,816,336.84)

Capital Reserve Fund

TEXPOOL  0.00  1,942,595.66  417,219.16  1,942,595.66 417,219.16  2,030,764.38  0.00 (505,387.88)LGIP  1,525,376.50 TexPool

2009-006  0.00  0.00  500,000.00  0.00 500,000.00  0.00  0.00 (500,000.00)CD (500,000.00)Legacy Bk CD  2.000  04/16/11

31398AY55  0.00  0.00  0.00  0.00 0.00  500,346.50 (346.50)(500,000.00)AGCY STEP  0.00 FNMA  1.250  07/27/12

3134G2UC4  0.00  500,000.00  0.00  499,900.00 0.00  500,000.00  0.00  0.00 AGCY CALL  499,900.00 FHLMC  0.500  02/08/13

 2,442,595.66  0.00 Total for  Capital Reserve Fund  917,219.16  2,442,495.66 917,219.16  3,031,110.88 (1,505,387.88) (346.50)  1,525,276.50 

CDC Fund

TEXPOOL  0.00  5,592,715.80  2,954,957.58  5,592,715.80 2,954,957.58  8,418,394.65  0.00 (5,780,636.43)LGIP  2,637,758.22 TexPool

TEXSTAR  0.00  342,543.48  167,191.87  342,543.48 167,191.87  175,351.61  0.00  0.00 LGIP  175,351.61 TexSTAR

3133XW3U1  0.00  0.00  2,097,257.60  0.00 2,095,846.11  0.00  153.89 (2,096,000.00)AGCY CALL (2,097,257.60)FHLB  0.450  12/29/10

31331YG46  0.00  0.00  3,039,300.00  0.00 3,034,840.20  0.00 (34,840.20)(3,000,000.00)AGCY BULET (3,039,300.00)FFCB  2.625  04/21/11

3134G2SQ6  0.00  1,000,000.00  0.00  999,300.00 0.00  1,000,000.00  0.00  0.00 AGCY STEP  999,300.00 FHLMC  0.400  07/26/13

 6,935,259.28  0.00 Total for  CDC Fund  8,258,707.05  6,934,559.28 8,252,835.76  9,593,746.26 (10,876,636.43) (34,686.31) (1,324,147.77)

CIP Contributions

TEXSTAR  0.00  7,196,755.15  0.00  7,196,755.15 0.00  7,196,755.17  0.00  0.00 LGIP  7,196,755.15 TexSTAR

 7,196,755.15  0.00 Total for  CIP Contributions  0.00  7,196,755.15 0.00  7,196,755.17  0.00  0.00  7,196,755.15 

Print Date:  11/1/2011 Print Time:   9:32 am Page 1 of 10
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CUSIP

Change in Value
From 09/30/2010 to 09/30/2011

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

City of Frisco

Change in 

Mkt Value

09/30/10 09/30/11 09/30/1109/30/10Security Type Security Description

Court Fees

TEXPOOL  0.00  488,946.76  482,108.88  488,946.76 482,108.88  96,715.87  0.00 (89,877.99)LGIP  6,837.88 TexPool

 488,946.76  0.00 Total for  Court Fees  482,108.88  488,946.76 482,108.88  96,715.87 (89,877.99)  0.00  6,837.88 

Downtown Improvement

TEXPOOL  0.00  96,768.66  34,787.05  96,768.66 34,787.05  61,981.61  0.00  0.00 LGIP  61,981.61 TexPool

 96,768.66  0.00 Total for  Downtown Improvement  34,787.05  96,768.66 34,787.05  61,981.61  0.00  0.00  61,981.61 

EDC Fund

TEXPOOL  0.00  5,245,102.16  2,961,265.37  5,245,102.16 2,961,265.37  3,703,506.54  0.00 (1,419,669.75)LGIP  2,283,836.79 TexPool

TEXSTAR  0.00  8,227,745.28  1,352,731.81  8,227,745.28 1,352,731.81  9,015,274.41  0.00 (2,140,260.94)LGIP  6,875,013.47 TexSTAR

31339X3Y8  0.00  0.00  2,926,390.00  0.00 2,925,232.12  0.00 (25,232.12)(2,900,000.00)AGCY BULET (2,926,390.00)FHLB  5.000  12/09/10

3133XW3U1  0.00  0.00  1,000,600.00  0.00 999,926.58  0.00  73.42 (1,000,000.00)AGCY CALL (1,000,600.00)FHLB  0.450  12/29/10

CD-7094  0.00  0.00  1,000,000.00  0.00 1,000,000.00  0.00  0.00 (1,000,000.00)CD-IAM (1,000,000.00)Chase Bk CD  0.850  04/02/11

3133XWGD5  0.00  0.00  5,017,000.00  0.00 5,010,097.90  0.00 (10,097.90)(5,000,000.00)AGCY BULET (5,017,000.00)FHLB  0.760  07/19/11

313374U24  0.00  999,979.36  0.00  999,700.00 0.00  999,975.00  4.36  0.00 AGCY CALL  999,700.00 FHLB  0.330  08/10/12

31398A7H9  0.00  0.00  0.00  0.00 0.00  999,700.00  300.00 (1,000,000.00)AGCY CALL  0.00 FNMA  1.000  01/07/13

3134G2SQ6  0.00  1,000,000.00  0.00  999,300.00 0.00  1,000,000.00  0.00  0.00 AGCY STEP  999,300.00 FHLMC  0.400  07/26/13

 15,472,826.80  0.00 Total for  EDC Fund  14,257,987.18  15,471,847.44 14,249,253.78  15,718,455.95 (14,459,930.69) (34,952.24)  1,213,860.26 
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CUSIP

Change in Value
From 09/30/2010 to 09/30/2011

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

City of Frisco

Change in 

Mkt Value

09/30/10 09/30/11 09/30/1109/30/10Security Type Security Description

General Operating Fund

TEXPOOL  0.00  8,501,183.23  3,661,366.95  8,501,183.23 3,661,366.95  19,049,186.85  0.00 (14,209,370.57)LGIP  4,839,816.28 TexPool

TEXSTAR  0.00  6,982,664.10  19,213,259.24  6,982,664.10 19,213,259.24  27,412,064.82  0.00 (39,642,659.96)LGIP (12,230,595.14)TexSTAR

WF-FRISCO  0.00  9,828,584.59  5,100,006.65  9,828,584.59 5,100,006.65  4,728,577.94  0.00  0.00 BANK DEP  4,728,577.94 Wells Fargo Choice IV

31398ATZ5  0.00  0.00  4,474,023.00  0.00 4,473,450.04  0.00 (3,450.04)(4,470,000.00)AGCY BULET (4,474,023.00)FNMA  2.875  10/12/10

3133XW3U1  0.00  0.00  1,729,036.80  0.00 1,727,891.49  0.00  108.51 (1,728,000.00)AGCY CALL (1,729,036.80)FHLB  0.450  12/29/10

2009-006  0.00  0.00  500,000.00  0.00 500,000.00  0.00  0.00 (500,000.00)CD (500,000.00)Legacy Bk CD  2.000  04/16/11

31359MJH7  0.00  0.00  2,070,600.00  0.00 2,071,276.44  0.00 (71,276.44)(2,000,000.00)AGCY BULET (2,070,600.00)FNMA  6.000  05/15/11

313373BL5  0.00  0.00  0.00  0.00 0.00  5,000,000.00  0.00 (5,000,000.00)AGCY CALL  0.00 FHLB  0.400  04/25/12

3133737D8  0.00  0.00  0.00  0.00 0.00  5,000,000.00  0.00 (5,000,000.00)AGCY CALL  0.00 FHLB  0.450  07/20/12

31398AY55  0.00  0.00  0.00  0.00 0.00  500,346.50 (346.50)(500,000.00)AGCY STEP  0.00 FNMA  1.250  07/27/12

313374U24  0.00  1,999,958.72  0.00  1,999,400.00 0.00  1,999,950.00  8.72  0.00 AGCY CALL  1,999,400.00 FHLB  0.330  08/10/12

3136FPFV4  0.00  0.00  5,000,000.00  0.00 4,999,116.65  0.00  883.35 (5,000,000.00)AGCY STEP (5,000,000.00)FNMA  1.000  09/10/12

31398A7H9  0.00  0.00  0.00  0.00 0.00  1,999,400.00  600.00 (2,000,000.00)AGCY CALL  0.00 FNMA  1.000  01/07/13

3134G2UC4  0.00  5,500,000.00  0.00  5,498,900.00 0.00  5,500,000.00  0.00  0.00 AGCY CALL  5,498,900.00 FHLMC  0.500  02/08/13

3134G2SN3  0.00  1,999,667.64  0.00  1,999,000.00 0.00  1,999,500.00  167.64  0.00 AGCY STEP  1,999,000.00 FHLMC  0.375  07/26/13

3134G2SQ6  0.00  5,000,000.00  0.00  4,996,500.00 0.00  5,000,000.00  0.00  0.00 AGCY STEP  4,996,500.00 FHLMC  0.400  07/26/13

 39,812,058.28  0.00 Total for  General Operating Fund  41,748,292.64  39,806,231.92 41,746,367.46  78,189,026.11 (80,050,030.53) (73,304.76) (1,942,060.72)

Hotel Motel Tourism

TEXPOOL  0.00  207,596.66  61,920.32  207,596.66 61,920.32  463,838.79  0.00 (318,162.45)LGIP  145,676.34 TexPool

 207,596.66  0.00 Total for  Hotel Motel Tourism  61,920.32  207,596.66 61,920.32  463,838.79 (318,162.45)  0.00  145,676.34 
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From 09/30/2010 to 09/30/2011
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Realized 
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Purchases
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09/30/10 09/30/11 09/30/1109/30/10Security Type Security Description

Impact Fees

TEXPOOL  0.00  4,006,335.05  3,803,207.76  4,006,335.05 3,803,207.76  2,958,561.58  0.00 (2,755,434.29)LGIP  203,127.29 TexPool

TEXSTAR  0.00  1,787,494.89  6,649,638.83  1,787,494.89 6,649,638.83  2,728,530.60  0.00 (7,590,674.54)LGIP (4,862,143.94)TexSTAR

3134G1WJ9  0.00  0.00  0.00  0.00 0.00  3,000,000.00  0.00 (3,000,000.00)AGCY CALL  0.00 FHLMC  0.500  04/20/12

313374U24  0.00  1,999,958.72  0.00  1,999,400.00 0.00  1,999,950.00  8.72  0.00 AGCY CALL  1,999,400.00 FHLB  0.330  08/10/12

31398A7H9  0.00  0.00  0.00  0.00 0.00  1,999,400.00  600.00 (2,000,000.00)AGCY CALL  0.00 FNMA  1.000  01/07/13

3134G2UC4  0.00  3,000,000.00  0.00  2,999,400.00 0.00  3,000,000.00  0.00  0.00 AGCY CALL  2,999,400.00 FHLMC  0.500  02/08/13

 10,793,788.66  0.00 Total for  Impact Fees  10,452,846.59  10,792,629.94 10,452,846.59  15,686,442.18 (15,346,108.83)  608.72  339,783.35 

Insurance Reserve Fund

TEXPOOL  0.00  61,802.92  0.00  61,802.92 0.00  904,181.57  0.00 (842,378.63)LGIP  61,802.92 TexPool

2011-001  0.00  1,000,000.00  0.00  1,000,000.00 0.00  1,000,000.00  0.00  0.00 CD-IAM  1,000,000.00 Legacy Bk CD  0.550  04/16/12

31398AY55  103.02  0.00  0.00  0.00 0.00  1,902,375.00 (1,681.29)(1,900,796.73)AGCY STEP  0.00 FNMA  1.250  07/27/12

3134G2UC4  0.00  400,000.00  0.00  399,920.00 0.00  400,000.00  0.00  0.00 AGCY CALL  399,920.00 FHLMC  0.500  02/08/13

 1,461,802.92  103.02 Total for  Insurance Reserve Fund  0.00  1,461,722.92 0.00  4,206,556.57 (2,743,175.36) (1,681.29)  1,461,722.92 

Interest & Sinking Fund

TEXPOOL  0.00  1,715,677.31  2,705,107.30  1,715,677.31 2,705,107.30  11,792,712.57  0.00 (12,782,142.56)LGIP (989,429.99)TexPool

TEXSTAR  0.00  1,500,388.52  365,455.23  1,500,388.52 365,455.23  23,695,817.39  0.00 (22,560,884.10)LGIP  1,134,933.29 TexSTAR

 3,216,065.83  0.00 Total for  Interest & Sinking Fund  3,070,562.53  3,216,065.83 3,070,562.53  35,488,529.96 (35,343,026.66)  0.00  145,503.30 

Panther Creek-PID

TEXPOOL  0.00  80,955.49  1,516.64  80,955.49 1,516.64  268,792.43  0.00 (189,353.58)LGIP  79,438.85 TexPool

 80,955.49  0.00 Total for  Panther Creek-PID  1,516.64  80,955.49 1,516.64  268,792.43 (189,353.58)  0.00  79,438.85 
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Park Dedication Fees

TEXPOOL  0.00  2,543,514.24  977,158.51  2,543,514.24 977,158.51  1,566,355.73  0.00  0.00 LGIP  1,566,355.73 TexPool

TEXSTAR  0.00  1,755,927.56  3,199,261.37  1,755,927.56 3,199,261.37  2,845.76  0.00 (1,446,179.57)LGIP (1,443,333.81)TexSTAR

912828KU3  0.00  0.00  1,004,400.00  0.00 1,002,321.19  0.00 (2,321.19)(1,000,000.00)TREAS NOTE (1,004,400.00)U.S. Treasury  0.875  05/31/11

 4,299,441.80  0.00 Total for  Park Dedication Fees  5,180,819.88  4,299,441.80 5,178,741.07  1,569,201.49 (2,446,179.57) (2,321.19) (881,378.08)

Public Art Fund

TEXPOOL  0.00  37,021.26  283,311.10  37,021.26 283,311.10  100,149.70  0.00 (346,439.54)LGIP (246,289.84)TexPool

3134G2UC4  0.00  250,000.00  0.00  249,950.00 0.00  250,000.00  0.00  0.00 AGCY CALL  249,950.00 FHLMC  0.500  02/08/13

 287,021.26  0.00 Total for  Public Art Fund  283,311.10  286,971.26 283,311.10  350,149.70 (346,439.54)  0.00  3,660.16 

Series 2003 CO-Capital

TEXSTAR  0.00  0.00  132,754.99  0.00 132,754.99  143.37  0.00 (132,898.36)LGIP (132,754.99)TexSTAR

 0.00  0.00 Total for  Series 2003 CO-Capital  132,754.99  0.00 132,754.99  143.37 (132,898.36)  0.00 (132,754.99)

Series 2004 CO Bonds

TEXSTAR  0.00  0.00  27,271.04  0.00 27,271.04  29.44  0.00 (27,300.48)LGIP (27,271.04)TexSTAR

 0.00  0.00 Total for  Series 2004 CO Bonds  27,271.04  0.00 27,271.04  29.44 (27,300.48)  0.00 (27,271.04)

Series 2005 GO Bonds

TEXSTAR  0.00  0.00  1,006,236.99  0.00 1,006,236.99  355,846.93  0.00 (1,362,083.92)LGIP (1,006,236.99)TexSTAR

 0.00  0.00 Total for  Series 2005 GO Bonds  1,006,236.99  0.00 1,006,236.99  355,846.93 (1,362,083.92)  0.00 (1,006,236.99)
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Series 2006 CO-W&S

TEXSTAR  0.00  6,680,023.38  4,977,394.99  6,680,023.38 4,977,394.99  5,035,044.49  0.00 (3,332,416.10)LGIP  1,702,628.39 TexSTAR

3133XUXL2  0.00  0.00  5,001,500.00  0.00 4,999,936.20  0.00  63.80 (5,000,000.00)AGCY IAM (5,001,500.00)FHLB  0.500  10/29/10

 6,680,023.38  0.00 Total for  Series 2006 CO-W&S  9,978,894.99  6,680,023.38 9,977,331.19  5,035,044.49 (8,332,416.10)  63.80 (3,298,871.61)

Series 2006 GO Bonds

TEXSTAR  0.00  16,271,054.69  14,443,556.91  16,271,054.69 14,443,556.91  17,417,387.01  0.00 (15,589,889.23)LGIP  1,827,497.78 TexSTAR

3133XYEF8  0.00  0.00  6,000,000.00  0.00 5,999,766.96  0.00  233.04 (6,000,000.00)AGCY BULET (6,000,000.00)FHLB  0.280  11/08/10

3133XTTF3  0.00  0.00  4,886,344.00  0.00 4,882,209.27  0.00 (2,209.27)(4,880,000.00)AGCY BULET (4,886,344.00)FHLB  0.850  12/03/10

313373BL5  0.00  0.00  0.00  0.00 0.00  5,000,000.00  0.00 (5,000,000.00)AGCY CALL  0.00 FHLB  0.400  04/25/12

3134G1VM3  0.00  0.00  0.00  0.00 0.00  4,997,500.00  2,500.00 (5,000,000.00)AGCY CALL  0.00 FHLMC  0.700  09/28/12

3136FMPX6  0.00  3,501,675.56  0.00  3,501,050.00 0.00  3,514,700.00 (13,024.44) 0.00 AGCY STEP  3,501,050.00 FNMA  3.625  10/28/13

 19,772,730.25  0.00 Total for  Series 2006 GO Bonds  25,329,900.91  19,772,104.69 25,325,533.14  30,929,587.01 (36,469,889.23) (12,500.67) (5,557,796.22)

Series 2007 CO Bonds

3133XV2J9  0.00  0.00  10,003,000.00  0.00 9,999,822.40  0.00  177.60 (10,000,000.00)AGCY IAM (10,003,000.00)FHLB  0.480  10/25/10

3133XVKK6  0.00  0.00  3,001,800.00  0.00 3,000,196.80  0.00 (196.80)(3,000,000.00)AGCY BULET (3,001,800.00)FHLB  0.500  11/24/10

3133XVDM0  0.00  0.00  4,008,800.00  0.00 4,003,336.12  0.00 (3,336.12)(4,000,000.00)AGCY BULET (4,008,800.00)FHLB  0.700  04/18/11

3134G1DT8  0.00  0.00  5,003,500.00  0.00 5,000,783.35  0.00 (783.35)(5,000,000.00)AGCY CALL (5,003,500.00)FHLMC  1.000  11/18/11

31398A5V0  0.00  5,000,000.00  0.00  5,001,500.00 0.00  5,000,000.00  0.00  0.00 AGCY CALL  5,001,500.00 FNMA  0.625  11/09/12

31398A6W7  0.00  0.00  0.00  0.00 0.00  9,996,000.00  4,000.00 (10,000,000.00)AGCY CALL  0.00 FNMA  0.800  12/13/12

31331KNE6  0.00  9,993,339.20  0.00  9,949,000.00 0.00  9,992,000.00  1,339.20  0.00 AGCY CALL  9,949,000.00 FFCB  0.480  03/13/13

3136FMPX6  0.00  3,501,675.56  0.00  3,501,050.00 0.00  3,514,700.00 (13,024.44) 0.00 AGCY STEP  3,501,050.00 FNMA  3.625  10/28/13

 18,495,014.76  0.00 Total for  Series 2007 CO Bonds  22,017,100.00  18,451,550.00 22,004,138.67  28,502,700.00 (32,000,000.00) (11,823.91) (3,565,550.00)

Series 2007 CO-W&S

TEXSTAR  0.00  10,859,648.98  10,180,405.10  10,859,648.98 10,180,405.10  16,692,239.68  0.00 (16,012,995.80)LGIP  679,243.88 TexSTAR

 10,859,648.98  0.00 Total for  Series 2007 CO-W&S  10,180,405.10  10,859,648.98 10,180,405.10  16,692,239.68 (16,012,995.80)  0.00  679,243.88 
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Accretion 
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09/30/10 09/30/11 09/30/1109/30/10Security Type Security Description

Series 2007 GO Bonds

TEXSTAR  0.00  8,741,800.44  8,243,946.13  8,741,800.44 8,243,946.13  9,653,558.27  0.00 (9,155,703.96)LGIP  497,854.31 TexSTAR

CD-7179  0.00  0.00  8,000,000.00  0.00 8,000,000.00  0.00  0.00 (8,000,000.00)CD-IAM (8,000,000.00)Chase Bk CD  0.620  10/02/10

3133XV2J9  0.00  0.00  2,000,600.00  0.00 1,999,964.48  0.00  35.52 (2,000,000.00)AGCY IAM (2,000,600.00)FHLB  0.480  10/25/10

3134G1DT8  0.00  0.00  5,003,500.00  0.00 5,000,783.35  0.00 (783.35)(5,000,000.00)AGCY CALL (5,003,500.00)FHLMC  1.000  11/18/11

3134G1WJ9  0.00  0.00  0.00  0.00 0.00  3,000,000.00  0.00 (3,000,000.00)AGCY CALL  0.00 FHLMC  0.500  04/20/12

31398A5V0  0.00  5,000,000.00  0.00  5,001,500.00 0.00  5,000,000.00  0.00  0.00 AGCY CALL  5,001,500.00 FNMA  0.625  11/09/12

31398A6W7  0.00  0.00  0.00  0.00 0.00  4,998,000.00  2,000.00 (5,000,000.00)AGCY CALL  0.00 FNMA  0.800  12/13/12

31331KNE6  0.00  4,996,669.60  0.00  4,974,500.00 0.00  4,996,000.00  669.60  0.00 AGCY CALL  4,974,500.00 FFCB  0.480  03/13/13

3134G2SQ6  0.00  1,000,000.00  0.00  999,300.00 0.00  1,000,000.00  0.00  0.00 AGCY STEP  999,300.00 FHLMC  0.400  07/26/13

 19,738,470.04  0.00 Total for  Series 2007 GO Bonds  23,248,046.13  19,717,100.44 23,244,693.96  28,647,558.27 (32,155,703.96)  1,921.77 (3,530,945.69)

Series 2008 GO Bonds

TEXSTAR  0.00  4,518,848.53  13,618,908.50  4,518,848.53 13,618,908.50  5,045,757.62  0.00 (14,145,817.59)LGIP (9,100,059.97)TexSTAR

313374U24  0.00  4,999,896.80  0.00  4,998,500.00 0.00  4,999,875.00  21.80  0.00 AGCY CALL  4,998,500.00 FHLB  0.330  08/10/12

3136FPFV4  0.00  0.00  5,000,000.00  0.00 4,999,116.65  0.00  883.35 (5,000,000.00)AGCY STEP (5,000,000.00)FNMA  1.000  09/10/12

31398A5B4  0.00  6,997,148.90  0.00  7,001,400.00 0.00  6,994,750.00  2,398.90  0.00 AGCY CALL  7,001,400.00 FNMA  0.550  11/01/12

313372ZQ0  0.00  0.00  0.00  0.00 0.00  5,000,000.00  0.00 (5,000,000.00)AGCY CALL  0.00 FHLB  1.000  06/28/13

 16,515,894.23  0.00 Total for  Series 2008 GO Bonds  18,618,908.50  16,518,748.53 18,618,025.15  22,040,382.62 (24,145,817.59)  3,304.05 (2,100,159.97)

Series 2008-B CO Bonds

TEXSTAR  0.25  1.21  37,539.57  1.21 37,539.57  29.78  0.00 (37,568.14)LGIP (37,538.36)TexSTAR

 1.21  0.25 Total for  Series 2008-B CO Bonds  37,539.57  1.21 37,539.57  29.78 (37,568.14)  0.00 (37,538.36)

Series 2009 CO Bonds

TEXPOOL  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 LGIP  0.00 TexPool

TEXSTAR  0.00  207,879.77  3,934,067.50  207,879.77 3,934,067.50  2,178.09  0.00 (3,728,365.82)LGIP (3,726,187.73)TexSTAR

 207,879.77  0.00 Total for  Series 2009 CO Bonds  3,934,067.50  207,879.77 3,934,067.50  2,178.09 (3,728,365.82)  0.00 (3,726,187.73)

Print Date:  11/1/2011 Print Time:   9:32 am Page 7 of 10

Page 19 of 58



CUSIP

Change in Value
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Series 2011 GO Bonds

TEXSTAR  0.00  7,515,356.72  0.00  7,515,356.72 0.00  8,000,265.96  0.00 (484,909.22)LGIP  7,515,356.72 TexSTAR

 7,515,356.72  0.00 Total for  Series 2011 GO Bonds  0.00  7,515,356.72 0.00  8,000,265.96 (484,909.22)  0.00  7,515,356.72 

Solid Waste Operating Fund

TEXPOOL  0.00  394,038.44  393,535.04  394,038.44 393,535.04  503.40  0.00  0.00 LGIP  503.40 TexPool

 394,038.44  0.00 Total for  Solid Waste Operating Fund  393,535.04  394,038.44 393,535.04  503.40  0.00  0.00  503.40 

Special Events Fund

TEXPOOL  0.00  105,917.01  63,625.44  105,917.01 63,625.44  65,915.67  0.00 (23,624.10)LGIP  42,291.57 TexPool

 105,917.01  0.00 Total for  Special Events Fund  63,625.44  105,917.01 63,625.44  65,915.67 (23,624.10)  0.00  42,291.57 

Stormwater Operating Fund

TEXPOOL  0.00  982,938.95  697,077.74  982,938.95 697,077.74  335,222.35  0.00 (49,361.14)LGIP  285,861.21 TexPool

TEXSTAR  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 LGIP  0.00 TexSTAR

 982,938.95  0.00 Total for  Stormwater Operating Fund  697,077.74  982,938.95 697,077.74  335,222.35 (49,361.14)  0.00  285,861.21 

Superdrome

TEXPOOL  0.00  189,558.93  1,661,305.52  189,558.93 1,661,305.52  3,091,630.38  0.00 (4,563,376.97)LGIP (1,471,746.59)TexPool

31331JM67  0.00  0.00  0.00  0.00 0.00  1,500,000.00  0.00 (1,500,000.00)AGCY CALL  0.00 FFCB  0.440  01/06/12

3134G12U7  0.00  0.00  0.00  0.00 0.00  1,499,850.00  150.00 (1,500,000.00)AGCY CALL  0.00 FHLMC  0.750  11/23/12

3134G2A36  0.00  1,500,000.00  0.00  1,497,600.00 0.00  1,500,000.00  0.00  0.00 AGCY CALL  1,497,600.00 FHLMC  0.550  09/09/13

 1,689,558.93  0.00 Total for  Superdrome  1,661,305.52  1,687,158.93 1,661,305.52  7,591,480.38 (7,563,376.97)  150.00  25,853.41 
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TIRZ #1

TEXPOOL  0.00  3,469,623.03  3,805,481.97  3,469,623.03 3,805,481.97  8,770,616.40  0.00 (9,106,475.34)LGIP (335,858.94)TexPool

 3,469,623.03  0.00 Total for  TIRZ #1  3,805,481.97  3,469,623.03 3,805,481.97  8,770,616.40 (9,106,475.34)  0.00 (335,858.94)

Traffic Control Enforcement

TEXPOOL  0.00  82,152.24  58,337.86  82,152.24 58,337.86  49,994.40  0.00 (26,180.02)LGIP  23,814.38 TexPool

 82,152.24  0.00 Total for  Traffic Control Enforcement  58,337.86  82,152.24 58,337.86  49,994.40 (26,180.02)  0.00  23,814.38 

Water & Sewer Cap Proj Arb Acct

TEXPOOL  0.00  13,313.21  18,875.94  13,313.21 18,875.94  300,695.70  0.00 (306,258.43)LGIP (5,562.73)TexPool

3133XW3U1  0.00  0.00  300,180.00  0.00 299,977.97  0.00  22.03 (300,000.00)AGCY CALL (300,180.00)FHLB  0.450  12/29/10

 13,313.21  0.00 Total for  Water & Sewer Cap Proj Arb Acct  319,055.94  13,313.21 318,853.91  300,695.70 (606,258.43)  22.03 (305,742.73)

Water & Sewer Fund

TEXPOOL  0.00  4,275,126.98  274,728.38  4,275,126.98 274,728.38  4,000,398.60  0.00  0.00 LGIP  4,000,398.60 TexPool

TEXSTAR  0.00  5,014,638.73  14,207.98  5,014,638.73 14,207.98  5,000,430.75  0.00  0.00 LGIP  5,000,430.75 TexSTAR

 9,289,765.71  0.00 Total for  Water & Sewer Fund  288,936.36  9,289,765.71 288,936.36  9,000,829.35  0.00  0.00  9,000,829.35 

Water & Sewer Imp Fees

TEXPOOL  0.00  5,729,479.81  2,212,026.45  5,729,479.81 2,212,026.45  3,517,453.36  0.00  0.00 LGIP  3,517,453.36 TexPool

TEXSTAR  0.00  2,983,200.27  4,959,382.98  2,983,200.27 4,959,382.98  3,022,792.48  0.00 (4,998,975.19)LGIP (1,976,182.71)TexSTAR

3133XV2J9  0.00  0.00  3,000,900.00  0.00 2,999,946.72  0.00  53.28 (3,000,000.00)AGCY IAM (3,000,900.00)FHLB  0.480  10/25/10

3134G2UC4  0.00  3,000,000.00  0.00  2,999,400.00 0.00  3,000,000.00  0.00  0.00 AGCY CALL  2,999,400.00 FHLMC  0.500  02/08/13

 11,712,680.08  0.00 Total for  Water & Sewer Imp Fees  10,172,309.43  11,712,080.08 10,171,356.15  9,540,245.84 (7,998,975.19)  53.28  1,539,770.65 
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Workforce Housing

TEXPOOL  0.00  79,707.45  446,195.71  79,707.45 446,195.71  701,181.44  0.00 (1,067,669.70)LGIP (366,488.26)TexPool

31331JM67  0.00  0.00  0.00  0.00 0.00  350,000.00  0.00 (350,000.00)AGCY CALL  0.00 FFCB  0.440  01/06/12

3134G12U7  0.00  0.00  0.00  0.00 0.00  349,965.00  35.00 (350,000.00)AGCY CALL  0.00 FHLMC  0.750  11/23/12

3134G2A36  0.00  350,000.00  0.00  349,440.00 0.00  350,000.00  0.00  0.00 AGCY CALL  349,440.00 FHLMC  0.550  09/09/13

 429,707.45  0.00 Total for  Workforce Housing  446,195.71  429,147.45 446,195.71  1,751,146.44 (1,767,669.70)  35.00 (17,048.26)

 103.27  245,773,431.82 Total for  City of Frisco  245,003,796.81  245,691,931.76 244,958,967.64  370,606,336.33 (369,627,043.05) (164,932.06)  688,134.95 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Capital Proj / Esc

TEXPOOL TexPool  0.00  28,971.75  0.00  0.00  28,971.75  28,971.75 LGIP  0.00 

3133XW3U1 FHLB  0.450  12/29/10  0.00  3,374.76  3,307.40  0.00  3,163.60  6,471.00 AGCY CALL  211.16 

31331JM67 FFCB  0.440  01/06/12  0.00  4,273.50  0.00  0.00  4,273.50  4,273.50 AGCY CALL  0.00 

3134G12U7 FHLMC  0.750  11/23/12  0.00  12,127.50  0.00  0.00  11,812.50  11,812.50 AGCY CALL  315.00 

3134G2SQ6 FHLMC  0.400  07/26/13  0.00  1,444.44  0.00  1,444.44  1,444.44  0.00 AGCY STEP  0.00 

3134G2A36 FHLMC  0.550  09/09/13  0.00  1,058.75  0.00  1,058.75  1,058.75  0.00 AGCY CALL  0.00 

 0.00  51,250.70  2,503.19  50,724.54  3,307.40  51,528.75 Total for  Capital Proj / Esc  526.16 

Capital Reserve Fund

TEXPOOL TexPool  0.00  634.59  0.00  0.00  634.59  634.59 LGIP  0.00 

2009-006 Legacy Bk CD  2.000  04/16/11  0.00  5,597.26  14,602.74  0.00  5,597.26  20,200.00 CD  0.00 

31398AY55 FNMA  1.250  07/27/12 (685.76)  530.24  0.00  0.00  876.74  1,562.50 AGCY STEP (346.50)

3134G2UC4 FHLMC  0.500  02/08/13  0.00  368.06  0.00  368.06  368.06  0.00 AGCY CALL  0.00 

(685.76)  7,130.15  368.06  7,476.65  14,602.74  22,397.09 Total for  Capital Reserve Fund (346.50)

CDC Fund

TEXPOOL TexPool  0.00  4,008.78  0.00  0.00  4,008.78  4,008.78 LGIP  0.00 

TEXSTAR TexSTAR  0.00  351.61  0.00  0.00  351.61  351.61 LGIP  0.00 

3133XW3U1 FHLB  0.450  12/29/10  0.00  2,459.49  2,410.40  0.00  2,305.60  4,716.00 AGCY CALL  153.89 

31331YG46 FFCB  2.625  04/21/11  0.00  8,909.80  35,000.00  0.00  43,750.00  78,750.00 AGCY BULET (34,840.20)

3134G2SQ6 FHLMC  0.400  07/26/13  0.00  722.22  0.00  722.22  722.22  0.00 AGCY STEP  0.00 

 0.00  16,451.90  722.22  51,138.21  37,410.40  87,826.39 Total for  CDC Fund (34,686.31)

CIP Contributions

TEXSTAR TexSTAR  0.00  290.66  0.00  0.00  290.66  290.66 LGIP  0.00 

 0.00  290.66  0.00  290.66  0.00  290.66 Total for  CIP Contributions  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Court Fees

TEXPOOL TexPool  0.00  624.67  0.00  0.00  624.67  624.67 LGIP  0.00 

 0.00  624.67  0.00  624.67  0.00  624.67 Total for  Court Fees  0.00 

Downtown Improvement

TEXPOOL TexPool  0.00  69.47  0.00  0.00  69.47  69.47 LGIP  0.00 

 0.00  69.47  0.00  69.47  0.00  69.47 Total for  Downtown Improvement  0.00 

EDC Fund

TEXPOOL TexPool  0.00  6,018.45  0.00  0.00  6,018.45  6,018.45 LGIP  0.00 

TEXSTAR TexSTAR  0.00  5,222.11  0.00  0.00  5,222.11  5,222.11 LGIP  0.00 

31339X3Y8 FHLB  5.000  12/09/10  0.00  2,156.77  45,111.11  0.00  27,388.89  72,500.00 AGCY BULET (25,232.12)

3133XW3U1 FHLB  0.450  12/29/10  0.00  1,173.42  1,150.00  0.00  1,100.00  2,250.00 AGCY CALL  73.42 

CD-7094 Chase Bk CD  0.850  04/02/11  0.00  4,475.60  8,476.71  0.00  4,475.60  12,952.31 CD-IAM  0.00 

3133XWGD5 FHLB  0.760  07/19/11  0.00  20,302.10  7,600.00  0.00  30,400.00  38,000.00 AGCY BULET (10,097.90)

313374U24 FHLB  0.330  08/10/12  0.00  600.19  0.00  595.83  595.83  0.00 AGCY CALL  4.36 

31398A7H9 FNMA  1.000  01/07/13  0.00  5,300.00  0.00  0.00  5,000.00  5,000.00 AGCY CALL  300.00 

3134G2SQ6 FHLMC  0.400  07/26/13  0.00  722.22  0.00  722.22  722.22  0.00 AGCY STEP  0.00 

 0.00  45,970.86  1,318.05  80,923.10  62,337.82  141,942.87 Total for  EDC Fund (34,952.24)
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

General Operating Fund

TEXPOOL TexPool  0.00  6,295.14  0.00  0.00  6,295.14  6,295.14 LGIP  0.00 

TEXSTAR TexSTAR  0.00  25,608.47  0.00  0.00  25,608.47  25,608.47 LGIP  0.00 

WF-FRISCO Wells Fargo Choice IV  0.00  28,577.94  0.00  0.00  28,577.94  28,577.94 BANK DEP  0.00 

31398ATZ5 FNMA  2.875  10/12/10  0.00  476.73  60,329.48  0.00  3,926.77  64,256.25 AGCY BULET (3,450.04)

3133XW3U1 FHLB  0.450  12/29/10  0.00  2,009.31  1,987.20  0.00  1,900.80  3,888.00 AGCY CALL  108.51 

2009-006 Legacy Bk CD  2.000  04/16/11  0.00  5,597.26  14,602.74  0.00  5,597.26  20,200.00 CD  0.00 

31359MJH7 FNMA  6.000  05/15/11  0.00  3,390.23  45,333.33  0.00  74,666.67  120,000.00 AGCY BULET (71,276.44)

313373BL5 FHLB  0.400  04/25/12  0.00  2,444.45  0.00  0.00  2,444.45  2,444.45 AGCY CALL  0.00 

3133737D8 FHLB  0.450  07/20/12  0.00  5,625.00  0.00  0.00  5,625.00  5,625.00 AGCY CALL  0.00 

31398AY55 FNMA  1.250  07/27/12 (685.76)  530.24  0.00  0.00  876.74  1,562.50 AGCY STEP (346.50)

313374U24 FHLB  0.330  08/10/12  0.00  1,200.39  0.00  1,191.67  1,191.67  0.00 AGCY CALL  8.72 

3136FPFV4 FNMA  1.000  09/10/12  0.00  9,716.68  1,166.67  0.00  8,833.33  10,000.00 AGCY STEP  883.35 

31398A7H9 FNMA  1.000  01/07/13  0.00  10,600.00  0.00  0.00  10,000.00  10,000.00 AGCY CALL  600.00 

3134G2UC4 FHLMC  0.500  02/08/13  0.00  4,048.61  0.00  4,048.61  4,048.61  0.00 AGCY CALL  0.00 

3134G2SN3 FHLMC  0.375  07/26/13 (145.83)  1,375.98  0.00  1,354.17  1,208.34  0.00 AGCY STEP  167.64 

3134G2SQ6 FHLMC  0.400  07/26/13  0.00  3,611.11  0.00  3,611.11  3,611.11  0.00 AGCY STEP  0.00 

(831.59)  111,107.54  10,205.56  184,412.30  123,419.42  298,457.75 Total for  General Operating Fund (73,304.76)

Hotel Motel Tourism

TEXPOOL TexPool  0.00  102.04  0.00  0.00  102.04  102.04 LGIP  0.00 

 0.00  102.04  0.00  102.04  0.00  102.04 Total for  Hotel Motel Tourism  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Impact Fees

TEXPOOL TexPool  0.00  5,809.60  0.00  0.00  5,809.60  5,809.60 LGIP  0.00 

TEXSTAR TexSTAR  0.00  4,160.02  0.00  0.00  4,160.02  4,160.02 LGIP  0.00 

3134G1WJ9 FHLMC  0.500  04/20/12  0.00  7,500.00  0.00  0.00  7,500.00  7,500.00 AGCY CALL  0.00 

313374U24 FHLB  0.330  08/10/12  0.00  1,200.39  0.00  1,191.67  1,191.67  0.00 AGCY CALL  8.72 

31398A7H9 FNMA  1.000  01/07/13  0.00  10,600.00  0.00  0.00  10,000.00  10,000.00 AGCY CALL  600.00 

3134G2UC4 FHLMC  0.500  02/08/13  0.00  2,208.33  0.00  2,208.33  2,208.33  0.00 AGCY CALL  0.00 

 0.00  31,478.34  3,400.00  30,869.62  0.00  27,469.62 Total for  Impact Fees  608.72 

Insurance Reserve Fund

TEXPOOL TexPool  0.00  62.28  0.00  0.00  62.28  62.28 LGIP  0.00 

2011-001 Legacy Bk CD  0.550  04/16/12  0.00  2,531.51  0.00  2,531.51  2,531.51  0.00 CD-IAM  0.00 

31398AY55 FNMA  1.250  07/27/12 (5,871.53)  2,568.71  0.00  0.00  4,250.00  10,121.53 AGCY STEP (1,681.29)

3134G2UC4 FHLMC  0.500  02/08/13  0.00  294.44  0.00  294.44  294.44  0.00 AGCY CALL  0.00 

(5,871.53)  5,456.94  2,825.95  7,138.23  0.00  10,183.81 Total for  Insurance Reserve Fund (1,681.29)

Interest & Sinking Fund

TEXPOOL TexPool  0.00  4,626.81  0.00  0.00  4,626.81  4,626.81 LGIP  0.00 

TEXSTAR TexSTAR  0.00  5,213.16  0.00  0.00  5,213.16  5,213.16 LGIP  0.00 

 0.00  9,839.97  0.00  9,839.97  0.00  9,839.97 Total for  Interest & Sinking Fund  0.00 

Panther Creek-PID

TEXPOOL TexPool  0.00  102.18  0.00  0.00  102.18  102.18 LGIP  0.00 

 0.00  102.18  0.00  102.18  0.00  102.18 Total for  Panther Creek-PID  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Park Dedication Fees

TEXPOOL TexPool  0.00  1,657.94  0.00  0.00  1,657.94  1,657.94 LGIP  0.00 

TEXSTAR TexSTAR  0.00  3,883.37  0.00  0.00  3,883.37  3,883.37 LGIP  0.00 

912828KU3 U.S. Treasury  0.875  05/31/11  0.00  3,488.24  2,940.57  0.00  5,809.43  8,750.00 TREAS NOTE (2,321.19)

 0.00  9,029.55  0.00  11,350.74  2,940.57  14,291.31 Total for  Park Dedication Fees (2,321.19)

Public Art Fund

TEXPOOL TexPool  0.00  324.28  0.00  0.00  324.28  324.28 LGIP  0.00 

3134G2UC4 FHLMC  0.500  02/08/13  0.00  184.03  0.00  184.03  184.03  0.00 AGCY CALL  0.00 

 0.00  508.31  184.03  508.31  0.00  324.28 Total for  Public Art Fund  0.00 

Series 2003 CO-Capital

TEXSTAR TexSTAR  0.00  146.42  0.00  0.00  146.42  146.42 LGIP  0.00 

 0.00  146.42  0.00  146.42  0.00  146.42 Total for  Series 2003 CO-Capital  0.00 

Series 2004 CO Bonds

TEXSTAR TexSTAR  0.00  30.07  0.00  0.00  30.07  30.07 LGIP  0.00 

 0.00  30.07  0.00  30.07  0.00  30.07 Total for  Series 2004 CO Bonds  0.00 

Series 2005 GO Bonds

TEXSTAR TexSTAR  0.00  715.42  0.00  0.00  715.42  715.42 LGIP  0.00 

 0.00  715.42  0.00  715.42  0.00  715.42 Total for  Series 2005 GO Bonds  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Series 2006 CO-W&S

TEXSTAR TexSTAR  0.00  11,159.86  0.00  0.00  11,159.86  11,159.86 LGIP  0.00 

3133XUXL2 FHLB  0.500  10/29/10  0.00  2,008.24  25,138.89  0.00  1,944.44  27,083.33 AGCY IAM  63.80 

 0.00  13,168.10  0.00  13,104.30  25,138.89  38,243.19 Total for  Series 2006 CO-W&S  63.80 

Series 2006 GO Bonds

TEXSTAR TexSTAR  0.00  25,286.52  0.00  0.00  25,286.52  25,286.52 LGIP  0.00 

3133XYEF8 FHLB  0.280  11/08/10  0.00  1,959.71  6,673.33  0.00  1,726.67  8,400.00 AGCY BULET  233.04 

3133XTTF3 FHLB  0.850  12/03/10  0.00  4,934.51  13,596.22  0.00  7,143.78  20,740.00 AGCY BULET (2,209.27)

313373BL5 FHLB  0.400  04/25/12  0.00  2,444.45  0.00  0.00  2,444.45  2,444.45 AGCY CALL  0.00 

3134G1VM3 FHLMC  0.700  09/28/12 (9,430.56)  10,569.44  0.00  0.00  8,069.44  17,500.00 AGCY CALL  2,500.00 

3136FMPX6 FNMA  3.625  10/28/13 (11,958.34)  7,392.22  0.00  14,875.00  20,416.66  17,500.00 AGCY STEP (13,024.44)

(21,388.90)  52,586.85  14,875.00  65,087.52  20,269.55  91,870.97 Total for  Series 2006 GO Bonds (12,500.67)

Series 2007 CO Bonds

3133XV2J9 FHLB  0.480  10/25/10  0.00  3,377.60  48,800.00  0.00  3,200.00  52,000.00 AGCY IAM  177.60 

3133XVKK6 FHLB  0.500  11/24/10  0.00  2,011.53  5,291.67  0.00  2,208.33  7,500.00 AGCY BULET (196.80)

3133XVDM0 FHLB  0.700  04/18/11  0.00  11,986.10  12,677.78  0.00  15,322.22  28,000.00 AGCY BULET (3,336.12)

3134G1DT8 FHLMC  1.000  11/18/11  0.00  5,744.43  18,472.22  0.00  6,527.78  25,000.00 AGCY CALL (783.35)

31398A5V0 FNMA  0.625  11/09/12  0.00  27,951.39  0.00  12,326.39  27,951.39  15,625.00 AGCY CALL  0.00 

31398A6W7 FNMA  0.800  12/13/12  0.00  44,000.00  0.00  0.00  40,000.00  40,000.00 AGCY CALL  4,000.00 

31331KNE6 FFCB  0.480  03/13/13 (266.67)  15,472.53  0.00  2,400.00  14,133.33  12,000.00 AGCY CALL  1,339.20 

3136FMPX6 FNMA  3.625  10/28/13 (11,958.33)  7,392.23  0.00  14,875.00  20,416.67  17,500.00 AGCY STEP (13,024.44)

(12,225.00)  117,935.81  29,601.39  129,759.72  85,241.67  197,625.00 Total for  Series 2007 CO Bonds (11,823.91)

Series 2007 CO-W&S

TEXSTAR TexSTAR  0.00  16,405.69  0.00  0.00  16,405.69  16,405.69 LGIP  0.00 

 0.00  16,405.69  0.00  16,405.69  0.00  16,405.69 Total for  Series 2007 CO-W&S  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Series 2007 GO Bonds

TEXSTAR TexSTAR  0.00  14,572.94  0.00  0.00  14,572.94  14,572.94 LGIP  0.00 

CD-7179 Chase Bk CD  0.620  10/02/10  0.00  824.78  49,464.11  0.00  824.78  50,288.89 CD-IAM  0.00 

3133XV2J9 FHLB  0.480  10/25/10  0.00  675.52  9,760.00  0.00  640.00  10,400.00 AGCY IAM  35.52 

3134G1DT8 FHLMC  1.000  11/18/11  0.00  5,744.43  18,472.22  0.00  6,527.78  25,000.00 AGCY CALL (783.35)

3134G1WJ9 FHLMC  0.500  04/20/12  0.00  7,500.00  0.00  0.00  7,500.00  7,500.00 AGCY CALL  0.00 

31398A5V0 FNMA  0.625  11/09/12  0.00  27,951.39  0.00  12,326.39  27,951.39  15,625.00 AGCY CALL  0.00 

31398A6W7 FNMA  0.800  12/13/12  0.00  22,000.00  0.00  0.00  20,000.00  20,000.00 AGCY CALL  2,000.00 

31331KNE6 FFCB  0.480  03/13/13 (133.33)  7,736.27  0.00  1,200.00  7,066.67  6,000.00 AGCY CALL  669.60 

3134G2SQ6 FHLMC  0.400  07/26/13  0.00  722.22  0.00  722.22  722.22  0.00 AGCY STEP  0.00 

(133.33)  87,727.55  14,248.61  85,805.78  77,696.33  149,386.83 Total for  Series 2007 GO Bonds  1,921.77 

Series 2008 GO Bonds

TEXSTAR TexSTAR  0.00  9,094.01  0.00  0.00  9,094.01  9,094.01 LGIP  0.00 

313374U24 FHLB  0.330  08/10/12  0.00  3,000.97  0.00  2,979.17  2,979.17  0.00 AGCY CALL  21.80 

3136FPFV4 FNMA  1.000  09/10/12  0.00  9,716.68  1,166.67  0.00  8,833.33  10,000.00 AGCY STEP  883.35 

31398A5B4 FNMA  0.550  11/01/12  0.00  37,690.57  0.00  16,041.67  35,291.67  19,250.00 AGCY CALL  2,398.90 

313372ZQ0 FHLB  1.000  06/28/13  0.00  12,500.00  0.00  0.00  12,500.00  12,500.00 AGCY CALL  0.00 

 0.00  72,002.23  19,020.84  68,698.18  1,166.67  50,844.01 Total for  Series 2008 GO Bonds  3,304.05 

Series 2008-B CO Bonds

TEXSTAR TexSTAR  0.00  37.61  0.00  0.00  37.61  37.61 LGIP  0.00 

 0.00  37.61  0.00  37.61  0.00  37.61 Total for  Series 2008-B CO Bonds  0.00 

Series 2009 CO Bonds

TEXSTAR TexSTAR  0.00  3,009.96  0.00  0.00  3,009.96  3,009.96 LGIP  0.00 

 0.00  3,009.96  0.00  3,009.96  0.00  3,009.96 Total for  Series 2009 CO Bonds  0.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Series 2011 GO Bonds

TEXSTAR TexSTAR  0.00  832.41  0.00  0.00  832.41  832.41 LGIP  0.00 

 0.00  832.41  0.00  832.41  0.00  832.41 Total for  Series 2011 GO Bonds  0.00 

Solid Waste Operating Fund

TEXPOOL TexPool  0.00  503.40  0.00  0.00  503.40  503.40 LGIP  0.00 

 0.00  503.40  0.00  503.40  0.00  503.40 Total for  Solid Waste Operating Fund  0.00 

Special Events Fund

TEXPOOL TexPool  0.00  88.20  0.00  0.00  88.20  88.20 LGIP  0.00 

 0.00  88.20  0.00  88.20  0.00  88.20 Total for  Special Events Fund  0.00 

Stormwater Operating Fund

TEXPOOL TexPool  0.00  1,070.82  0.00  0.00  1,070.82  1,070.82 LGIP  0.00 

 0.00  1,070.82  0.00  1,070.82  0.00  1,070.82 Total for  Stormwater Operating Fund  0.00 

Superdrome

TEXPOOL TexPool  0.00  447.41  0.00  0.00  447.41  447.41 LGIP  0.00 

31331JM67 FFCB  0.440  01/06/12  0.00  2,035.00  0.00  0.00  2,035.00  2,035.00 AGCY CALL  0.00 

3134G12U7 FHLMC  0.750  11/23/12  0.00  5,775.00  0.00  0.00  5,625.00  5,625.00 AGCY CALL  150.00 

3134G2A36 FHLMC  0.550  09/09/13  0.00  504.17  0.00  504.17  504.17  0.00 AGCY CALL  0.00 

 0.00  8,761.58  504.17  8,611.58  0.00  8,107.41 Total for  Superdrome  150.00 

TIRZ #1

TEXPOOL TexPool  0.00  4,078.46  0.00  0.00  4,078.46  4,078.46 LGIP  0.00 

 0.00  4,078.46  0.00  4,078.46  0.00  4,078.46 Total for  TIRZ #1  0.00 

Print Time:   9:32 amPrint Date:  11/1/2011 Page 8 of 10

Page 30 of 58



From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Traffic Control Enforcement

TEXPOOL TexPool  0.00  82.74  0.00  0.00  82.74  82.74 LGIP  0.00 

 0.00  82.74  0.00  82.74  0.00  82.74 Total for  Traffic Control Enforcement  0.00 

Water & Sewer Cap Proj Arb Acct

TEXPOOL TexPool  0.00  25.77  0.00  0.00  25.77  25.77 LGIP  0.00 

3133XW3U1 FHLB  0.450  12/29/10  0.00  352.03  345.00  0.00  330.00  675.00 AGCY CALL  22.03 

 0.00  377.80  0.00  355.77  345.00  700.77 Total for  Water & Sewer Cap Proj Arb Acct  22.03 

Water & Sewer Fund

TEXPOOL TexPool  0.00  398.60  0.00  0.00  398.60  398.60 LGIP  0.00 

TEXSTAR TexSTAR  0.00  430.75  0.00  0.00  430.75  430.75 LGIP  0.00 

 0.00  829.35  0.00  829.35  0.00  829.35 Total for  Water & Sewer Fund  0.00 

Water & Sewer Imp Fees

TEXPOOL TexPool  0.00  4,250.71  0.00  0.00  4,250.71  4,250.71 LGIP  0.00 

TEXSTAR TexSTAR  0.00  8,217.29  0.00  0.00  8,217.29  8,217.29 LGIP  0.00 

3133XV2J9 FHLB  0.480  10/25/10  0.00  1,013.28  14,640.00  0.00  960.00  15,600.00 AGCY IAM  53.28 

3134G2UC4 FHLMC  0.500  02/08/13  0.00  2,208.33  0.00  2,208.33  2,208.33  0.00 AGCY CALL  0.00 

 0.00  15,689.61  2,208.33  15,636.33  14,640.00  28,068.00 Total for  Water & Sewer Imp Fees  53.28 

Workforce Housing

TEXPOOL TexPool  0.00  169.30  0.00  0.00  169.30  169.30 LGIP  0.00 

31331JM67 FFCB  0.440  01/06/12  0.00  474.83  0.00  0.00  474.83  474.83 AGCY CALL  0.00 

3134G12U7 FHLMC  0.750  11/23/12  0.00  1,347.50  0.00  0.00  1,312.50  1,312.50 AGCY CALL  35.00 

3134G2A36 FHLMC  0.550  09/09/13  0.00  117.64  0.00  117.64  117.64  0.00 AGCY CALL  0.00 

 0.00  2,109.27  117.64  2,074.27  0.00  1,956.63 Total for  Workforce Housing  35.00 
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From 09/30/2010 to 09/30/2011

City of Frisco

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

(41,136.11)  687,602.63  468,516.46  102,103.04  852,534.69  1,260,084.22 Total for  City of Frisco (164,932.06)
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Capital Proj / Esc

Calls

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6701/27/1101/24/11  3,150,000.00  3,150,808.50  0.440 808.50  3,150,000.00 01/27/11

 100.00011/23/12 0.750FHLMCAGCY CALL3134G12U708/23/1108/23/11  3,150,000.00  3,155,906.25  0.756  0.750 5,906.25  3,150,000.00 08/23/11

 6,306,714.75  6,300,000.00 Total for:  Calls  0.598  0.375 6,300,000.00  6,714.75 

Maturities

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  2,876,000.00  2,876,000.00  0.480 0.00  2,876,000.00 

 2,876,000.00  2,876,000.00 Total for:  Maturities  0.480 2,876,000.00  0.00 

Purchases

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6710/06/1009/22/10  3,150,000.00  3,150,000.00  0.440  0.440 0.00  3,150,000.00 

 99.99011/23/12 0.750FHLMCAGCY CALL3134G12U702/23/1102/01/11  3,150,000.00  3,149,685.00  0.756  0.756 0.00  3,149,685.00 11/23/11

 100.00007/26/13 0.400FHLMCAGCY STEP3134G2SQ607/26/1107/13/11  2,000,000.00  2,000,000.00  0.699  0.400 0.00  2,000,000.00 07/26/12

 100.00009/09/13 0.550FHLMCAGCY CALL3134G2A3609/09/1108/22/11  3,150,000.00  3,150,000.00  0.550  0.550 0.00  3,150,000.00 03/09/12

 11,449,685.00  11,450,000.00 Total for:  Purchases  0.602  0.550 11,449,685.00  0.00 

Income Payments

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  6,471.00  6,471.00  0.00 

01/06/12 0.440FFCBAGCY CALL31331JM6701/06/1101/06/11  3,465.00  3,465.00  0.00 

11/23/12 0.750FHLMCAGCY CALL3134G12U705/23/1105/23/11  5,906.25  5,906.25  0.00 

 15,842.25 Total for:  Income Payments  0.00  15,842.25 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Capital Reserve Fund

Calls

 100.00007/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/26/11  500,000.00  500,000.00  0.377 0.00  500,000.00 07/27/11

 500,000.00  500,000.00 Total for:  Calls  0.377 500,000.00  0.00 

Maturities

 100.00004/16/11 2.000Legacy Bk CDCD2009-00604/16/1104/16/11  500,000.00  520,000.00  2.000 20,000.00  500,000.00 

 520,000.00  500,000.00 Total for:  Maturities  2.000 500,000.00  20,000.00 

Purchases

 100.06907/27/12 1.250FNMAAGCY STEP31398AY5504/16/1104/16/11  500,000.00  501,032.26  0.377  0.377 685.76  500,346.50 

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  500,000.00  500,000.00  0.500  0.500 0.00  500,000.00 02/08/12

 1,001,032.26  1,000,000.00 Total for:  Purchases  0.439  0.439 1,000,346.50  685.76 

Income Payments

04/16/11 2.000Legacy Bk CDCD2009-00604/16/1104/16/11  200.00  200.00  0.00 

07/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/27/11  1,562.50  1,562.50  0.00 

 1,762.50 Total for:  Income Payments  0.00  1,762.50 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

CDC Fund

Maturities

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  2,096,000.00  2,096,000.00  0.480 0.00  2,096,000.00 

 100.00004/21/11 2.625FFCBAGCY BULET31331YG4604/21/1104/21/11  3,000,000.00  3,000,000.00  0.529 0.00  3,000,000.00 

 5,096,000.00  5,096,000.00 Total for:  Maturities  0.509 5,096,000.00  0.00 

Purchases

 100.00007/26/13 0.400FHLMCAGCY STEP3134G2SQ607/26/1107/13/11  1,000,000.00  1,000,000.00  0.699  0.400 0.00  1,000,000.00 07/26/12

 1,000,000.00  1,000,000.00 Total for:  Purchases  0.699  0.400 1,000,000.00  0.00 

Income Payments

04/21/11 2.625FFCBAGCY BULET31331YG4610/21/1010/20/10  39,375.00  39,375.00  0.00 

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  4,716.00  4,716.00  0.00 

04/21/11 2.625FFCBAGCY BULET31331YG4604/21/1104/21/11  39,375.00  39,375.00  0.00 

 83,466.00 Total for:  Income Payments  0.00  83,466.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

EDC Fund

Calls

 100.00001/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  1,000,000.00  1,000,000.00  1.015  1.000 0.00  1,000,000.00 07/07/11

 1,000,000.00  1,000,000.00 Total for:  Calls  1.015  1.000 1,000,000.00  0.00 

Maturities

 100.00012/09/10 5.000FHLBAGCY BULET31339X3Y812/09/1012/09/10  2,900,000.00  2,900,000.00  0.385 0.00  2,900,000.00 

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  1,000,000.00  1,000,000.00  0.480 0.00  1,000,000.00 

 100.00004/02/11 0.850Chase Bk CDCD-IAMCD-709404/02/1104/02/11  1,000,000.00  1,012,738.36  0.848 12,738.36  1,000,000.00 

 100.00007/19/11 0.760FHLBAGCY BULET3133XWGD507/19/1107/19/11  5,000,000.00  5,000,000.00  0.507 0.00  5,000,000.00 

 9,912,738.36  9,900,000.00 Total for:  Maturities  0.503 9,900,000.00  12,738.36 

Purchases

 99.97001/07/13 1.000FNMAAGCY CALL31398A7H901/07/1112/15/10  1,000,000.00  999,700.00  1.015  1.015 0.00  999,700.00 10/07/11

 99.99808/10/12 0.330FHLBAGCY CALL313374U2407/26/1107/12/11  1,000,000.00  999,975.00  0.332  0.332 0.00  999,975.00 01/26/12

 100.00007/26/13 0.400FHLMCAGCY STEP3134G2SQ607/26/1107/13/11  1,000,000.00  1,000,000.00  0.699  0.400 0.00  1,000,000.00 07/26/12

 2,999,675.00  3,000,000.00 Total for:  Purchases  0.682  0.583 2,999,675.00  0.00 

Income Payments

12/09/10 5.000FHLBAGCY BULET31339X3Y812/09/1012/09/10  72,500.00  72,500.00  0.00 

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  2,250.00  2,250.00  0.00 

07/19/11 0.760FHLBAGCY BULET3133XWGD501/19/1101/19/11  19,000.00  19,000.00  0.00 

04/02/11 0.850Chase Bk CDCD-IAMCD-709404/02/1104/02/11  213.95  213.95  0.00 

01/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  5,000.00  5,000.00  0.00 

07/19/11 0.760FHLBAGCY BULET3133XWGD507/19/1107/19/11  19,000.00  19,000.00  0.00 

 117,963.95 Total for:  Income Payments  0.00  117,963.95 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

General Operating Fund

Calls

 100.00009/10/12 1.000FNMAAGCY STEP3136FPFV403/10/1103/10/11  5,000,000.00  5,000,000.00  0.859  1.000 0.00  5,000,000.00 03/10/11

 100.00004/25/12 0.400FHLBAGCY CALL313373BL505/25/1105/20/11  5,000,000.00  5,001,666.67  0.400 1,666.67  5,000,000.00 05/25/11

 100.00001/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  2,000,000.00  2,000,000.00  1.015  1.000 0.00  2,000,000.00 07/07/11

 100.00007/20/12 0.450FHLBAGCY CALL3133737D807/20/1107/19/11  5,000,000.00  5,000,000.00  0.450 0.00  5,000,000.00 07/20/11

 100.00007/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/26/11  500,000.00  500,000.00  0.377 0.00  500,000.00 07/27/11

 17,501,666.67  17,500,000.00 Total for:  Calls  0.615  0.400 17,500,000.00  1,666.67 

Maturities

 100.00010/12/10 2.875FNMAAGCY BULET31398ATZ510/12/1010/12/10  4,470,000.00  4,470,000.00  0.345 0.00  4,470,000.00 

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  1,478,000.00  1,478,000.00  0.480 0.00  1,478,000.00 

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  150,000.00  150,000.00  0.450 0.00  150,000.00 

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  100,000.00  100,000.00  0.450 0.00  100,000.00 

 100.00004/16/11 2.000Legacy Bk CDCD2009-00604/16/1104/16/11  500,000.00  520,000.00  2.000 20,000.00  500,000.00 

 100.00005/15/11 6.000FNMAAGCY BULET31359MJH705/15/1105/15/11  2,000,000.00  2,000,000.00  0.263 0.00  2,000,000.00 

 8,718,000.00  8,698,000.00 Total for:  Maturities  0.447 8,698,000.00  20,000.00 

Purchases

 99.97001/07/13 1.000FNMAAGCY CALL31398A7H901/07/1112/15/10  2,000,000.00  1,999,400.00  1.015  1.015 0.00  1,999,400.00 10/07/11

 100.00007/20/12 0.450FHLBAGCY CALL3133737D804/20/1103/23/11  5,000,000.00  5,000,000.00  0.450  0.450 0.00  5,000,000.00 10/20/11

 100.00004/25/12 0.400FHLBAGCY CALL313373BL504/11/1104/04/11  5,000,000.00  5,000,000.00  0.400  0.400 0.00  5,000,000.00 10/25/11

 100.06907/27/12 1.250FNMAAGCY STEP31398AY5504/16/1104/16/11  500,000.00  501,032.26  0.377  0.377 685.76  500,346.50 

 99.99808/10/12 0.330FHLBAGCY CALL313374U2407/26/1107/12/11  2,000,000.00  1,999,950.00  0.332  0.332 0.00  1,999,950.00 01/26/12

 100.00007/26/13 0.400FHLMCAGCY STEP3134G2SQ607/26/1107/13/11  5,000,000.00  5,000,000.00  0.699  0.400 0.00  5,000,000.00 07/26/12

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  5,500,000.00  5,500,000.00  0.500  0.500 0.00  5,500,000.00 02/08/12

 99.97507/26/13 0.375FHLMCAGCY STEP3134G2SN308/03/1108/02/11  2,000,000.00  1,999,645.83  0.765  0.484 145.83  1,999,500.00 10/26/11

 27,000,028.09  27,000,000.00 Total for:  Purchases  0.552  0.476 26,999,196.50  831.59 

Income Payments

10/12/10 2.875FNMAAGCY BULET31398ATZ510/12/1010/12/10  64,256.25  64,256.25  0.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

General Operating Fund

Income Payments

05/15/11 6.000FNMAAGCY BULET31359MJH711/15/1011/15/10  60,000.00  60,000.00  0.00 

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  3,325.50  3,325.50  0.00 

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  337.50  337.50  0.00 

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  225.00  225.00  0.00 

09/10/12 1.000FNMAAGCY STEP3136FPFV403/10/1103/10/11  10,000.00  10,000.00  0.00 

04/16/11 2.000Legacy Bk CDCD2009-00604/16/1104/16/11  200.00  200.00  0.00 

04/25/12 0.400FHLBAGCY CALL313373BL504/25/1104/25/11  777.78  777.78  0.00 

05/15/11 6.000FNMAAGCY BULET31359MJH705/15/1105/15/11  60,000.00  60,000.00  0.00 

01/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  10,000.00  10,000.00  0.00 

07/20/12 0.450FHLBAGCY CALL3133737D807/20/1107/20/11  5,625.00  5,625.00  0.00 

07/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/27/11  1,562.50  1,562.50  0.00 

 216,309.53 Total for:  Income Payments  0.00  216,309.53 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Impact Fees

Calls

 100.00004/20/12 0.500FHLMCAGCY CALL3134G1WJ904/20/1104/15/11  3,000,000.00  3,000,000.00  0.500 0.00  3,000,000.00 04/20/11

 100.00001/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  2,000,000.00  2,000,000.00  1.015  1.000 0.00  2,000,000.00 07/07/11

 5,000,000.00  5,000,000.00 Total for:  Calls  0.706  0.400 5,000,000.00  0.00 

Purchases

 100.00004/20/12 0.500FHLMCAGCY CALL3134G1WJ910/20/1010/07/10  3,000,000.00  3,000,000.00  0.500  0.500 0.00  3,000,000.00 10/20/11

 99.97001/07/13 1.000FNMAAGCY CALL31398A7H901/07/1112/15/10  2,000,000.00  1,999,400.00  1.015  1.015 0.00  1,999,400.00 10/07/11

 99.99808/10/12 0.330FHLBAGCY CALL313374U2407/26/1107/12/11  2,000,000.00  1,999,950.00  0.332  0.332 0.00  1,999,950.00 01/26/12

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  3,000,000.00  3,000,000.00  0.500  0.500 0.00  3,000,000.00 02/08/12

 9,999,350.00  10,000,000.00 Total for:  Purchases  0.570  0.570 9,999,350.00  0.00 

Income Payments

04/20/12 0.500FHLMCAGCY CALL3134G1WJ904/20/1104/20/11  7,500.00  7,500.00  0.00 

01/07/13 1.000FNMAAGCY CALL31398A7H907/07/1107/07/11  10,000.00  10,000.00  0.00 

 17,500.00 Total for:  Income Payments  0.00  17,500.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Insurance Reserve Fund

Sales

 100.08007/27/12 1.250FNMAAGCY STEP31398AY5504/16/1104/16/11  1,000,000.00  1,002,168.26  103.02  0.955  0.340 1,371.53  1,000,796.73 

 1,002,168.26  1,000,000.00 Total for:  Sales  103.02  0.955  0.340 1,000,796.73  1,371.53 

Calls

 100.00007/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/26/11  900,000.00  900,000.00  0.955 0.00  900,000.00 07/27/11

 900,000.00  900,000.00 Total for:  Calls  0.955 900,000.00  0.00 

Purchases

 100.12507/27/12 1.250FNMAAGCY STEP31398AY5501/25/1101/24/11  1,900,000.00  1,908,246.53  0.955  0.377 5,871.53  1,902,375.00 

 100.00004/16/12 0.550Legacy Bk CDCD-IAM2011-00104/16/1104/16/11  1,000,000.00  1,000,000.00  0.550  0.550 0.00  1,000,000.00 

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  400,000.00  400,000.00  0.500  0.500 0.00  400,000.00 02/08/12

 3,308,246.53  3,300,000.00 Total for:  Purchases  0.777  0.444 3,302,375.00  5,871.53 

Income Payments

07/27/12 1.250FNMAAGCY STEP31398AY5501/27/1101/27/11  5,937.50  5,937.50  0.00 

07/27/12 1.250FNMAAGCY STEP31398AY5507/27/1107/27/11  2,812.50  2,812.50  0.00 

 8,750.00 Total for:  Income Payments  0.00  8,750.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Park Dedication Fees

Maturities

 100.00005/31/11 0.875U.S. TreasuryTREAS NOTE912828KU305/31/1105/31/11  1,000,000.00  1,000,000.00  0.524 0.00  1,000,000.00 

 1,000,000.00  1,000,000.00 Total for:  Maturities  0.524 1,000,000.00  0.00 

Income Payments

05/31/11 0.875U.S. TreasuryTREAS NOTE912828KU311/30/1011/30/10  4,375.00  4,375.00  0.00 

05/31/11 0.875U.S. TreasuryTREAS NOTE912828KU305/31/1105/31/11  4,375.00  4,375.00  0.00 

 8,750.00 Total for:  Income Payments  0.00  8,750.00 

Public Art Fund

Purchases

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  250,000.00  250,000.00  0.500  0.500 0.00  250,000.00 02/08/12

 250,000.00  250,000.00 Total for:  Purchases  0.500  0.500 250,000.00  0.00 

Series 2006 CO-W&S

Maturities

 100.00010/29/10 0.500FHLBAGCY IAM3133XUXL210/29/1010/29/10  5,000,000.00  5,027,083.33  0.517 27,083.33  5,000,000.00 

 5,027,083.33  5,000,000.00 Total for:  Maturities  0.517 5,000,000.00  27,083.33 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Series 2006 GO Bonds

Calls

 100.00009/28/12 0.700FHLMCAGCY CALL3134G1VM303/28/1103/21/11  5,000,000.00  5,000,000.00  0.729 0.00  5,000,000.00 03/28/11

 100.00004/25/12 0.400FHLBAGCY CALL313373BL505/25/1105/20/11  5,000,000.00  5,001,666.67  0.400 1,666.67  5,000,000.00 05/25/11

 10,001,666.67  10,000,000.00 Total for:  Calls  0.565 10,000,000.00  1,666.67 

Maturities

 100.00011/08/10 0.280FHLBAGCY BULET3133XYEF811/08/1011/08/10  6,000,000.00  6,000,000.00  0.318 0.00  6,000,000.00 

 100.00012/03/10 0.850FHLBAGCY BULET3133XTTF312/03/1012/03/10  4,880,000.00  4,880,000.00  0.586 0.00  4,880,000.00 

 10,880,000.00  10,880,000.00 Total for:  Maturities  0.438 10,880,000.00  0.00 

Purchases

 99.95009/28/12 0.700FHLMCAGCY CALL3134G1VM301/05/1101/04/11  5,000,000.00  5,006,930.56  0.729  0.729 9,430.56  4,997,500.00 12/28/11

 100.42010/28/13 3.625FNMAAGCY STEP3136FMPX603/01/1102/28/11  3,500,000.00  3,526,658.34  2.791  0.361 11,958.34  3,514,700.00 10/28/11

 100.00004/25/12 0.400FHLBAGCY CALL313373BL504/11/1104/04/11  5,000,000.00  5,000,000.00  0.400  0.400 0.00  5,000,000.00 10/25/11

 13,533,588.90  13,500,000.00 Total for:  Purchases  1.142  0.512 13,512,200.00  21,388.90 

Income Payments

11/08/10 0.280FHLBAGCY BULET3133XYEF811/08/1011/08/10  8,400.00  8,400.00  0.00 

12/03/10 0.850FHLBAGCY BULET3133XTTF312/03/1012/03/10  20,740.00  20,740.00  0.00 

09/28/12 0.700FHLMCAGCY CALL3134G1VM303/28/1103/28/11  17,500.00  17,500.00  0.00 

04/25/12 0.400FHLBAGCY CALL313373BL504/25/1104/25/11  777.78  777.78  0.00 

10/28/13 3.625FNMAAGCY STEP3136FMPX604/28/1104/28/11  17,500.00  17,500.00  0.00 

 64,917.78 Total for:  Income Payments  0.00  64,917.78 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Series 2007 CO Bonds

Calls

 100.00011/18/11 1.000FHLMCAGCY CALL3134G1DT811/18/1011/18/10  5,000,000.00  5,000,000.00  0.960  1.000 0.00  5,000,000.00 11/18/10

 100.00012/13/12 0.800FNMAAGCY CALL31398A6W706/13/1106/13/11  10,000,000.00  10,000,000.00  0.820  0.800 0.00  10,000,000.00 06/13/11

 15,000,000.00  15,000,000.00 Total for:  Calls  0.867  0.867 15,000,000.00  0.00 

Maturities

 100.00010/25/10 0.480FHLBAGCY IAM3133XV2J910/25/1010/25/10  10,000,000.00  10,052,000.00  0.508 52,000.00  10,000,000.00 

 100.00011/24/10 0.500FHLBAGCY BULET3133XVKK611/24/1011/24/10  3,000,000.00  3,000,000.00  0.455 0.00  3,000,000.00 

 100.00004/18/11 0.700FHLBAGCY BULET3133XVDM004/18/1104/18/11  4,000,000.00  4,000,000.00  0.547 0.00  4,000,000.00 

 17,052,000.00  17,000,000.00 Total for:  Maturities  0.508 17,000,000.00  52,000.00 

Purchases

 100.00011/09/12 0.625FNMAAGCY CALL31398A5V011/09/1010/27/10  5,000,000.00  5,000,000.00  0.625  0.625 0.00  5,000,000.00 11/09/11

 99.96012/13/12 0.800FNMAAGCY CALL31398A6W712/13/1011/29/10  10,000,000.00  9,996,000.00  0.820  0.820 0.00  9,996,000.00 12/13/11

 100.42010/28/13 3.625FNMAAGCY STEP3136FMPX603/01/1102/28/11  3,500,000.00  3,526,658.33  2.791  0.361 11,958.33  3,514,700.00 10/28/11

 99.92003/13/13 0.480FFCBAGCY CALL31331KNE606/15/1106/14/11  10,000,000.00  9,992,266.67  0.526  0.526 266.67  9,992,000.00 

 28,514,925.00  28,500,000.00 Total for:  Purchases  0.925  0.626 28,502,700.00  12,225.00 

Income Payments

04/18/11 0.700FHLBAGCY BULET3133XVDM010/18/1010/18/10  14,000.00  14,000.00  0.00 

11/18/11 1.000FHLMCAGCY CALL3134G1DT811/18/1011/18/10  25,000.00  25,000.00  0.00 

11/24/10 0.500FHLBAGCY BULET3133XVKK611/24/1011/24/10  7,500.00  7,500.00  0.00 

04/18/11 0.700FHLBAGCY BULET3133XVDM004/18/1104/18/11  14,000.00  14,000.00  0.00 

10/28/13 3.625FNMAAGCY STEP3136FMPX604/28/1104/28/11  17,500.00  17,500.00  0.00 

11/09/12 0.625FNMAAGCY CALL31398A5V005/09/1105/09/11  15,625.00  15,625.00  0.00 

12/13/12 0.800FNMAAGCY CALL31398A6W706/13/1106/13/11  40,000.00  40,000.00  0.00 

03/13/13 0.480FFCBAGCY CALL31331KNE609/13/1109/13/11  12,000.00  12,000.00  0.00 

 145,625.00 Total for:  Income Payments  0.00  145,625.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Series 2007 GO Bonds

Calls

 100.00011/18/11 1.000FHLMCAGCY CALL3134G1DT811/18/1011/18/10  5,000,000.00  5,000,000.00  0.960  1.000 0.00  5,000,000.00 11/18/10

 100.00004/20/12 0.500FHLMCAGCY CALL3134G1WJ904/20/1104/15/11  3,000,000.00  3,000,000.00  0.500 0.00  3,000,000.00 04/20/11

 100.00012/13/12 0.800FNMAAGCY CALL31398A6W706/13/1106/13/11  5,000,000.00  5,000,000.00  0.820  0.800 0.00  5,000,000.00 06/13/11

 13,000,000.00  13,000,000.00 Total for:  Calls  0.800  0.692 13,000,000.00  0.00 

Maturities

 100.00010/02/10 0.620Chase Bk CDCD-IAMCD-717910/02/1010/02/10  8,000,000.00  8,049,600.00  0.620 49,600.00  8,000,000.00 

 100.00010/25/10 0.480FHLBAGCY IAM3133XV2J910/25/1010/25/10  2,000,000.00  2,010,400.00  0.508 10,400.00  2,000,000.00 

 10,060,000.00  10,000,000.00 Total for:  Maturities  0.598 10,000,000.00  60,000.00 

Purchases

 100.00004/20/12 0.500FHLMCAGCY CALL3134G1WJ910/20/1010/07/10  3,000,000.00  3,000,000.00  0.500  0.500 0.00  3,000,000.00 10/20/11

 100.00011/09/12 0.625FNMAAGCY CALL31398A5V011/09/1010/27/10  5,000,000.00  5,000,000.00  0.625  0.625 0.00  5,000,000.00 11/09/11

 99.96012/13/12 0.800FNMAAGCY CALL31398A6W712/13/1011/29/10  5,000,000.00  4,998,000.00  0.820  0.820 0.00  4,998,000.00 12/13/11

 99.92003/13/13 0.480FFCBAGCY CALL31331KNE606/15/1106/14/11  5,000,000.00  4,996,133.33  0.526  0.526 133.33  4,996,000.00 

 100.00007/26/13 0.400FHLMCAGCY STEP3134G2SQ607/26/1107/13/11  1,000,000.00  1,000,000.00  0.699  0.400 0.00  1,000,000.00 07/26/12

 18,994,133.33  19,000,000.00 Total for:  Purchases  0.635  0.619 18,994,000.00  133.33 

Income Payments

10/02/10 0.620Chase Bk CDCD-IAMCD-717910/02/1010/02/10  688.89  688.89  0.00 

11/18/11 1.000FHLMCAGCY CALL3134G1DT811/18/1011/18/10  25,000.00  25,000.00  0.00 

04/20/12 0.500FHLMCAGCY CALL3134G1WJ904/20/1104/20/11  7,500.00  7,500.00  0.00 

11/09/12 0.625FNMAAGCY CALL31398A5V005/09/1105/09/11  15,625.00  15,625.00  0.00 

12/13/12 0.800FNMAAGCY CALL31398A6W706/13/1106/13/11  20,000.00  20,000.00  0.00 

03/13/13 0.480FFCBAGCY CALL31331KNE609/13/1109/13/11  6,000.00  6,000.00  0.00 

 74,813.89 Total for:  Income Payments  0.00  74,813.89 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Series 2008 GO Bonds

Calls

 100.00009/10/12 1.000FNMAAGCY STEP3136FPFV403/10/1103/10/11  5,000,000.00  5,000,000.00  0.859  1.000 0.00  5,000,000.00 03/10/11

 100.00006/28/13 1.000FHLBAGCY CALL313372ZQ006/28/1106/23/11  5,000,000.00  5,000,000.00  1.000 0.00  5,000,000.00 06/28/11

 10,000,000.00  10,000,000.00 Total for:  Calls  0.930  0.500 10,000,000.00  0.00 

Purchases

 99.92511/01/12 0.550FNMAAGCY CALL31398A5B411/01/1010/27/10  7,000,000.00  6,994,750.00  0.588  0.588 0.00  6,994,750.00 11/01/11

 100.00006/28/13 1.000FHLBAGCY CALL313372ZQ003/28/1103/16/11  5,000,000.00  5,000,000.00  1.000  1.000 0.00  5,000,000.00 12/28/11

 99.99808/10/12 0.330FHLBAGCY CALL313374U2407/26/1107/12/11  5,000,000.00  4,999,875.00  0.332  0.332 0.00  4,999,875.00 01/26/12

 16,994,625.00  17,000,000.00 Total for:  Purchases  0.634  0.634 16,994,625.00  0.00 

Income Payments

09/10/12 1.000FNMAAGCY STEP3136FPFV403/10/1103/10/11  10,000.00  10,000.00  0.00 

11/01/12 0.550FNMAAGCY CALL31398A5B405/01/1105/02/11  19,250.00  19,250.00  0.00 

06/28/13 1.000FHLBAGCY CALL313372ZQ006/28/1106/28/11  12,500.00  12,500.00  0.00 

 41,750.00 Total for:  Income Payments  0.00  41,750.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Superdrome

Calls

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6701/27/1101/24/11  1,500,000.00  1,500,385.00  0.440 385.00  1,500,000.00 01/27/11

 100.00011/23/12 0.750FHLMCAGCY CALL3134G12U708/23/1108/23/11  1,500,000.00  1,502,812.50  0.756  0.750 2,812.50  1,500,000.00 08/23/11

 3,003,197.50  3,000,000.00 Total for:  Calls  0.598  0.375 3,000,000.00  3,197.50 

Purchases

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6710/06/1009/22/10  1,500,000.00  1,500,000.00  0.440  0.440 0.00  1,500,000.00 

 99.99011/23/12 0.750FHLMCAGCY CALL3134G12U702/23/1102/01/11  1,500,000.00  1,499,850.00  0.756  0.756 0.00  1,499,850.00 11/23/11

 100.00009/09/13 0.550FHLMCAGCY CALL3134G2A3609/09/1108/22/11  1,500,000.00  1,500,000.00  0.550  0.550 0.00  1,500,000.00 03/09/12

 4,499,850.00  4,500,000.00 Total for:  Purchases  0.582  0.582 4,499,850.00  0.00 

Income Payments

01/06/12 0.440FFCBAGCY CALL31331JM6701/06/1101/06/11  1,650.00  1,650.00  0.00 

11/23/12 0.750FHLMCAGCY CALL3134G12U705/23/1105/23/11  2,812.50  2,812.50  0.00 

 4,462.50 Total for:  Income Payments  0.00  4,462.50 

Water & Sewer Cap Proj Arb Acct

Maturities

 100.00012/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  300,000.00  300,000.00  0.480 0.00  300,000.00 

 300,000.00  300,000.00 Total for:  Maturities  0.480 300,000.00  0.00 

Income Payments

12/29/10 0.450FHLBAGCY CALL3133XW3U112/29/1012/29/10  675.00  675.00  0.00 

 675.00 Total for:  Income Payments  0.00  675.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Water & Sewer Imp Fees

Maturities

 100.00010/25/10 0.480FHLBAGCY IAM3133XV2J910/25/1010/25/10  3,000,000.00  3,015,600.00  0.508 15,600.00  3,000,000.00 

 3,015,600.00  3,000,000.00 Total for:  Maturities  0.508 3,000,000.00  15,600.00 

Purchases

 100.00002/08/13 0.500FHLMCAGCY CALL3134G2UC408/08/1107/26/11  3,000,000.00  3,000,000.00  0.500  0.500 0.00  3,000,000.00 02/08/12

 3,000,000.00  3,000,000.00 Total for:  Purchases  0.500  0.500 3,000,000.00  0.00 

Workforce Housing

Calls

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6701/27/1101/24/11  350,000.00  350,089.83  0.440 89.83  350,000.00 01/27/11

 100.00011/23/12 0.750FHLMCAGCY CALL3134G12U708/23/1108/23/11  350,000.00  350,656.25  0.756  0.750 656.25  350,000.00 08/23/11

 700,746.08  700,000.00 Total for:  Calls  0.598  0.375 700,000.00  746.08 

Purchases

 100.00001/06/12 0.440FFCBAGCY CALL31331JM6710/06/1009/22/10  350,000.00  350,000.00  0.440  0.440 0.00  350,000.00 

 99.99011/23/12 0.750FHLMCAGCY CALL3134G12U702/23/1102/01/11  350,000.00  349,965.00  0.756  0.756 0.00  349,965.00 11/23/11

 100.00009/09/13 0.550FHLMCAGCY CALL3134G2A3609/09/1108/22/11  350,000.00  350,000.00  0.550  0.550 0.00  350,000.00 03/09/12

 1,049,965.00  1,050,000.00 Total for:  Purchases  0.582  0.582 1,049,965.00  0.00 

Income Payments

01/06/12 0.440FFCBAGCY CALL31331JM6701/06/1101/06/11  385.00  385.00  0.00 

11/23/12 0.750FHLMCAGCY CALL3134G12U705/23/1105/23/11  656.25  656.25  0.00 

 1,041.25 Total for:  Income Payments  0.00  1,041.25 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  10/01/2010 to 09/30/2011

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Frisco

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

YTWYTMRealized G/LTotal AmountQuantityTransaction Type

 1,002,168.26  1,000,000.00Total Sales  103.02  0.955  0.340

 82,913,991.67  82,900,000.00Total Calls  0.732  0.492

 74,457,421.69  74,250,000.00Total Maturities  0.512

 143,595,104.11  143,550,000.00Total Purchases  0.716  0.565

 803,629.65  0.00Total Income Payments

Total for All Portfolios
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CUSIP

Amortization and Accretion
From 09/30/2010 to 09/30/2011

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

City of Frisco

Security DescriptionSecurity Type

Capital Proj / Esc

3133XW3U1  0.00  211.16  0.00  0.00  0.0012/29/09  99.970  0.00FHLB  0.450  12/29/10AGCY CALL

31331JM67  0.00  0.00  0.00  0.00  0.0010/06/10  100.000  0.00FFCB  0.440  01/06/12AGCY CALL

3134G12U7  0.00  315.00  0.00  0.00  0.0002/23/11  99.990  0.00FHLMC  0.750  11/23/12AGCY CALL

3134G2SQ6  2,000,000.00  0.00  0.00  0.00  2,000,000.0007/26/11  100.000  2,000,000.0007/26/12FHLMC  0.400  07/26/13AGCY STEP

3134G2A36  3,150,000.00  0.00  0.00  0.00  3,150,000.0009/09/11  100.000  3,150,000.0003/09/12FHLMC  0.550  09/09/13AGCY CALL

 526.16  5,150,000.00Total for  Capital Proj / Esc  0.00  0.00  5,150,000.00  5,150,000.00

Capital Reserve Fund

2009-006  0.00  0.00  0.00  0.00  0.0004/16/09  100.000  0.00Legacy Bk CD  2.000  04/16/11CD

31398AY55  0.00 (346.50)  0.00  0.00  0.0004/16/11  100.069  0.00FNMA  1.250  07/27/12AGCY STEP

3134G2UC4  500,000.00  0.00  0.00  0.00  500,000.0008/08/11  100.000  500,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

(346.50) 500,000.00Total for  Capital Reserve Fund  0.00  0.00  500,000.00  500,000.00

CDC Fund

3133XW3U1  0.00  153.89  0.00  0.00  0.0012/29/09  99.970  0.00FHLB  0.450  12/29/10AGCY CALL

31331YG46  0.00 (34,840.20)  0.00  0.00  0.0002/04/10  102.533  0.00FFCB  2.625  04/21/11AGCY BULET

3134G2SQ6  1,000,000.00  0.00  0.00  0.00  1,000,000.0007/26/11  100.000  1,000,000.0007/26/12FHLMC  0.400  07/26/13AGCY STEP

(34,686.31) 1,000,000.00Total for  CDC Fund  0.00  0.00  1,000,000.00  1,000,000.00
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CUSIP

Amortization and Accretion
From 09/30/2010 to 09/30/2011

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

City of Frisco

Security DescriptionSecurity Type

EDC Fund

31339X3Y8  0.00 (25,232.12)  0.00  0.00  0.0011/20/09  104.844  0.00FHLB  5.000  12/09/10AGCY BULET

3133XW3U1  0.00  73.42  0.00  0.00  0.0012/29/09  99.970  0.00FHLB  0.450  12/29/10AGCY CALL

CD-7094  0.00  0.00  0.00  0.00  0.0010/02/09  100.000  0.00Chase Bk CD  0.850  04/02/11CD-IAM

3133XWGD5  0.00 (10,097.90)  0.00  0.00  0.0006/28/10  100.267  0.00FHLB  0.760  07/19/11AGCY BULET

313374U24  999,975.00  4.36  4.36  20.64  1,000,000.0007/26/11  99.998  999,979.3601/26/12FHLB  0.330  08/10/12AGCY CALL

31398A7H9  0.00  300.00  0.00  0.00  0.0001/07/11  99.970  0.00FNMA  1.000  01/07/13AGCY CALL

3134G2SQ6  1,000,000.00  0.00  0.00  0.00  1,000,000.0007/26/11  100.000  1,000,000.0007/26/12FHLMC  0.400  07/26/13AGCY STEP

(34,952.24) 1,999,975.00Total for  EDC Fund  4.36  20.64  2,000,000.00  1,999,979.36

General Operating Fund

31398ATZ5  0.00 (3,450.04)  0.00  0.00  0.0004/06/10  101.305  0.00FNMA  2.875  10/12/10AGCY BULET

3133XW3U1  0.00  108.51  0.00  0.00  0.0012/29/09  100.000  0.00FHLB  0.450  12/29/10AGCY CALL

2009-006  0.00  0.00  0.00  0.00  0.0004/16/09  100.000  0.00Legacy Bk CD  2.000  04/16/11CD

31359MJH7  0.00 (71,276.44)  0.00  0.00  0.0009/14/10  103.834  0.00FNMA  6.000  05/15/11AGCY BULET

313373BL5  0.00  0.00  0.00  0.00  0.0004/11/11  100.000  0.00FHLB  0.400  04/25/12AGCY CALL

3133737D8  0.00  0.00  0.00  0.00  0.0004/20/11  100.000  0.00FHLB  0.450  07/20/12AGCY CALL

31398AY55  0.00 (346.50)  0.00  0.00  0.0004/16/11  100.069  0.00FNMA  1.250  07/27/12AGCY STEP

313374U24  1,999,950.00  8.72  8.72  41.28  2,000,000.0007/26/11  99.998  1,999,958.7201/26/12FHLB  0.330  08/10/12AGCY CALL

3136FPFV4  0.00  883.35  0.00  0.00  0.0009/10/10  99.980  0.00FNMA  1.000  09/10/12AGCY STEP

31398A7H9  0.00  600.00  0.00  0.00  0.0001/07/11  99.970  0.00FNMA  1.000  01/07/13AGCY CALL

3134G2UC4  5,500,000.00  0.00  0.00  0.00  5,500,000.0008/08/11  100.000  5,500,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

3134G2SN3  1,999,500.00  167.64  167.64  332.36  2,000,000.0008/03/11  99.975  1,999,667.6410/26/11FHLMC  0.375  07/26/13AGCY STEP

3134G2SQ6  5,000,000.00  0.00  0.00  0.00  5,000,000.0007/26/11  100.000  5,000,000.0007/26/12FHLMC  0.400  07/26/13AGCY STEP

(73,304.76) 14,499,450.00Total for  General Operating Fund  176.36  373.64  14,500,000.00  14,499,626.36
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CUSIP

Amortization and Accretion
From 09/30/2010 to 09/30/2011

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

City of Frisco

Security DescriptionSecurity Type

Impact Fees

3134G1WJ9  0.00  0.00  0.00  0.00  0.0010/20/10  100.000  0.00FHLMC  0.500  04/20/12AGCY CALL

313374U24  1,999,950.00  8.72  8.72  41.28  2,000,000.0007/26/11  99.998  1,999,958.7201/26/12FHLB  0.330  08/10/12AGCY CALL

31398A7H9  0.00  600.00  0.00  0.00  0.0001/07/11  99.970  0.00FNMA  1.000  01/07/13AGCY CALL

3134G2UC4  3,000,000.00  0.00  0.00  0.00  3,000,000.0008/08/11  100.000  3,000,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

 608.72  4,999,950.00Total for  Impact Fees  8.72  41.28  5,000,000.00  4,999,958.72

Insurance Reserve Fund

2011-001  1,000,000.00  0.00  0.00  0.00  1,000,000.0004/16/11  100.000  1,000,000.00Legacy Bk CD  0.550  04/16/12CD-IAM

31398AY55  0.00 (1,681.29)  0.00  0.00  0.0001/25/11  100.125  0.00FNMA  1.250  07/27/12AGCY STEP

3134G2UC4  400,000.00  0.00  0.00  0.00  400,000.0008/08/11  100.000  400,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

(1,681.29) 1,400,000.00Total for  Insurance Reserve Fund  0.00  0.00  1,400,000.00  1,400,000.00

Park Dedication Fees

912828KU3  0.00 (2,321.19)  0.00  0.00  0.0003/12/10  100.426  0.00U.S. Treasury  0.875  05/31/11TREAS NOTE

(2,321.19) 0.00Total for  Park Dedication Fees  0.00  0.00  0.00  0.00

Public Art Fund

3134G2UC4  250,000.00  0.00  0.00  0.00  250,000.0008/08/11  100.000  250,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

 0.00  250,000.00Total for  Public Art Fund  0.00  0.00  250,000.00  250,000.00

Series 2006 CO-W&S

3133XUXL2  0.00  63.80  0.00  0.00  0.0009/29/09  99.982  0.00FHLB  0.500  10/29/10AGCY IAM

 63.80  0.00Total for  Series 2006 CO-W&S  0.00  0.00  0.00  0.00

Print Date:  11/1/2011 Print Time:   9:32 am Page 3 of 6

Page 51 of 58



CUSIP

Amortization and Accretion
From 09/30/2010 to 09/30/2011

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

City of Frisco

Security DescriptionSecurity Type

Series 2006 GO Bonds

3133XYEF8  0.00  233.04  0.00  0.00  0.0005/07/10  99.981  0.00FHLB  0.280  11/08/10AGCY BULET

3133XTTF3  0.00 (2,209.27)  0.00  0.00  0.0009/15/09  100.319  0.00FHLB  0.850  12/03/10AGCY BULET

313373BL5  0.00  0.00  0.00  0.00  0.0004/11/11  100.000  0.00FHLB  0.400  04/25/12AGCY CALL

3134G1VM3  0.00  2,500.00  0.00  0.00  0.0001/05/11  99.950  0.00FHLMC  0.700  09/28/12AGCY CALL

3136FMPX6  3,514,700.00 (13,024.44) (13,024.44) (1,675.56) 3,500,000.0003/01/11  100.420  3,501,675.5610/28/11FNMA  3.625  10/28/13AGCY STEP

(12,500.67) 3,514,700.00Total for  Series 2006 GO Bonds (13,024.44) (1,675.56) 3,500,000.00  3,501,675.56

Series 2007 CO Bonds

3133XV2J9  0.00  177.60  0.00  0.00  0.0009/28/09  99.971  0.00FHLB  0.480  10/25/10AGCY IAM

3133XVKK6  0.00 (196.80)  0.00  0.00  0.0011/04/09  100.047  0.00FHLB  0.500  11/24/10AGCY BULET

3133XVDM0  0.00 (3,336.12)  0.00  0.00  0.0004/28/10  100.148  0.00FHLB  0.700  04/18/11AGCY BULET

3134G1DT8  0.00 (783.35)  0.00  0.00  0.0005/18/10  100.060  0.00FHLMC  1.000  11/18/11AGCY CALL

31398A5V0  5,000,000.00  0.00  0.00  0.00  5,000,000.0011/09/10  100.000  5,000,000.0011/09/11FNMA  0.625  11/09/12AGCY CALL

31398A6W7  0.00  4,000.00  0.00  0.00  0.0012/13/10  99.960  0.00FNMA  0.800  12/13/12AGCY CALL

31331KNE6  9,992,000.00  1,339.20  1,339.20  6,660.80  10,000,000.0006/15/11  99.920  9,993,339.20FFCB  0.480  03/13/13AGCY CALL

3136FMPX6  3,514,700.00 (13,024.44) (13,024.44) (1,675.56) 3,500,000.0003/01/11  100.420  3,501,675.5610/28/11FNMA  3.625  10/28/13AGCY STEP

(11,823.91) 18,506,700.00Total for  Series 2007 CO Bonds (11,685.24)  4,985.24  18,500,000.00  18,495,014.76

Series 2007 GO Bonds

CD-7179  0.00  0.00  0.00  0.00  0.0010/02/09  100.000  0.00Chase Bk CD  0.620  10/02/10CD-IAM

3133XV2J9  0.00  35.52  0.00  0.00  0.0009/28/09  99.971  0.00FHLB  0.480  10/25/10AGCY IAM

3134G1DT8  0.00 (783.35)  0.00  0.00  0.0005/18/10  100.060  0.00FHLMC  1.000  11/18/11AGCY CALL

3134G1WJ9  0.00  0.00  0.00  0.00  0.0010/20/10  100.000  0.00FHLMC  0.500  04/20/12AGCY CALL

31398A5V0  5,000,000.00  0.00  0.00  0.00  5,000,000.0011/09/10  100.000  5,000,000.0011/09/11FNMA  0.625  11/09/12AGCY CALL

31398A6W7  0.00  2,000.00  0.00  0.00  0.0012/13/10  99.960  0.00FNMA  0.800  12/13/12AGCY CALL

31331KNE6  4,996,000.00  669.60  669.60  3,330.40  5,000,000.0006/15/11  99.920  4,996,669.60FFCB  0.480  03/13/13AGCY CALL

3134G2SQ6  1,000,000.00  0.00  0.00  0.00  1,000,000.0007/26/11  100.000  1,000,000.0007/26/12FHLMC  0.400  07/26/13AGCY STEP

 1,921.77  10,996,000.00Total for  Series 2007 GO Bonds  669.60  3,330.40  11,000,000.00  10,996,669.60
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Amortization and Accretion
From 09/30/2010 to 09/30/2011

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr
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Total Amrt/Accr
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Remaining

Disc / Prem Book ValueNext Call Date

City of Frisco

Security DescriptionSecurity Type

Series 2008 GO Bonds

313374U24  4,999,875.00  21.80  21.80  103.20  5,000,000.0007/26/11  99.998  4,999,896.8001/26/12FHLB  0.330  08/10/12AGCY CALL

3136FPFV4  0.00  883.35  0.00  0.00  0.0009/10/10  99.980  0.00FNMA  1.000  09/10/12AGCY STEP

31398A5B4  6,994,750.00  2,398.90  2,398.90  2,851.10  7,000,000.0011/01/10  99.925  6,997,148.9011/01/11FNMA  0.550  11/01/12AGCY CALL

313372ZQ0  0.00  0.00  0.00  0.00  0.0003/28/11  100.000  0.00FHLB  1.000  06/28/13AGCY CALL

 3,304.05  11,994,625.00Total for  Series 2008 GO Bonds  2,420.70  2,954.30  12,000,000.00  11,997,045.70

Superdrome

31331JM67  0.00  0.00  0.00  0.00  0.0010/06/10  100.000  0.00FFCB  0.440  01/06/12AGCY CALL

3134G12U7  0.00  150.00  0.00  0.00  0.0002/23/11  99.990  0.00FHLMC  0.750  11/23/12AGCY CALL

3134G2A36  1,500,000.00  0.00  0.00  0.00  1,500,000.0009/09/11  100.000  1,500,000.0003/09/12FHLMC  0.550  09/09/13AGCY CALL

 150.00  1,500,000.00Total for  Superdrome  0.00  0.00  1,500,000.00  1,500,000.00

Water & Sewer Cap Proj Arb Acct

3133XW3U1  0.00  22.03  0.00  0.00  0.0012/29/09  99.970  0.00FHLB  0.450  12/29/10AGCY CALL

 22.03  0.00Total for  Water & Sewer Cap Proj Arb Acct  0.00  0.00  0.00  0.00

Water & Sewer Imp Fees

3133XV2J9  0.00  53.28  0.00  0.00  0.0009/28/09  99.971  0.00FHLB  0.480  10/25/10AGCY IAM

3134G2UC4  3,000,000.00  0.00  0.00  0.00  3,000,000.0008/08/11  100.000  3,000,000.0002/08/12FHLMC  0.500  02/08/13AGCY CALL

 53.28  3,000,000.00Total for  Water & Sewer Imp Fees  0.00  0.00  3,000,000.00  3,000,000.00
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Workforce Housing

31331JM67  0.00  0.00  0.00  0.00  0.0010/06/10  100.000  0.00FFCB  0.440  01/06/12AGCY CALL

3134G12U7  0.00  35.00  0.00  0.00  0.0002/23/11  99.990  0.00FHLMC  0.750  11/23/12AGCY CALL

3134G2A36  350,000.00  0.00  0.00  0.00  350,000.0009/09/11  100.000  350,000.0003/09/12FHLMC  0.550  09/09/13AGCY CALL

 35.00  350,000.00Total for  Workforce Housing  0.00  0.00  350,000.00  350,000.00

 79,661,400.00 (164,932.06)Total for  City of Frisco (21,429.94)  10,029.94  79,650,000.00  79,639,970.06 0.00  0
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CUSIP Pay Date Interest

City of Frisco

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  09/30/2011

Security Description Principal

Capital Proj / Esc

 4,000.00  4,000.003134G2SQ6 AGCY STEP FHLMC  0.400  07/26/13 01/26/12  0.00

 8,662.50  8,662.503134G2A36 AGCY CALL FHLMC  0.550  09/09/13 03/09/12  0.00

 12,662.50Total for  Capital Proj / Esc  12,662.50  0.00

Capital Reserve Fund

 1,250.00  1,250.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 1,250.00Total for  Capital Reserve Fund  1,250.00  0.00

CDC Fund

 2,000.00  2,000.003134G2SQ6 AGCY STEP FHLMC  0.400  07/26/13 01/26/12  0.00

 2,000.00Total for  CDC Fund  2,000.00  0.00

EDC Fund

 1,650.00  1,650.00313374U24 AGCY CALL FHLB  0.330  08/10/12 01/26/12  0.00

 2,000.00  2,000.003134G2SQ6 AGCY STEP FHLMC  0.400  07/26/13 01/26/12  0.00

 3,650.00Total for  EDC Fund  3,650.00  0.00

General Operating Fund

 3,300.00  3,300.00313374U24 AGCY CALL FHLB  0.330  08/10/12 01/26/12  0.00

 3,750.00  2,003,750.003134G2SN3 AGCY STEP FHLMC  0.375  07/26/13 01/26/12  2,000,000.00

 10,000.00  10,000.003134G2SQ6 AGCY STEP FHLMC  0.400  07/26/13 01/26/12  0.00

 13,750.00  13,750.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 2,030,800.00Total for  General Operating Fund  30,800.00  2,000,000.00
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CUSIP Pay Date Interest

City of Frisco

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  09/30/2011

Security Description Principal

Impact Fees

 3,300.00  3,300.00313374U24 AGCY CALL FHLB  0.330  08/10/12 01/26/12  0.00

 7,500.00  7,500.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 10,800.00Total for  Impact Fees  10,800.00  0.00

Insurance Reserve Fund

 1,000.00  1,000.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 1,000.00Total for  Insurance Reserve Fund  1,000.00  0.00

Public Art Fund

 625.00  625.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 625.00Total for  Public Art Fund  625.00  0.00

Series 2006 GO Bonds

 17,500.00  17,500.003136FMPX6 AGCY STEP FNMA  3.625  10/28/13 10/28/11  0.00

 17,500.00Total for  Series 2006 GO Bonds  17,500.00  0.00

Series 2007 CO Bonds

 17,500.00  17,500.003136FMPX6 AGCY STEP FNMA  3.625  10/28/13 10/28/11  0.00

 15,625.00  5,015,625.0031398A5V0 AGCY CALL FNMA  0.625  11/09/12 11/09/11  5,000,000.00

 24,000.00  10,024,000.0031331KNE6 AGCY CALL FFCB  0.480  03/13/13 03/13/12  10,000,000.00

 15,057,125.00Total for  Series 2007 CO Bonds  57,125.00  15,000,000.00
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CUSIP Pay Date Interest

City of Frisco

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  09/30/2011

Security Description Principal

Series 2007 GO Bonds

 15,625.00  5,015,625.0031398A5V0 AGCY CALL FNMA  0.625  11/09/12 11/09/11  5,000,000.00

 2,000.00  2,000.003134G2SQ6 AGCY STEP FHLMC  0.400  07/26/13 01/26/12  0.00

 12,000.00  5,012,000.0031331KNE6 AGCY CALL FFCB  0.480  03/13/13 03/13/12  5,000,000.00

 10,029,625.00Total for  Series 2007 GO Bonds  29,625.00  10,000,000.00

Series 2008 GO Bonds

 19,250.00  19,250.0031398A5B4 AGCY CALL FNMA  0.550  11/01/12 11/01/11  0.00

 8,250.00  8,250.00313374U24 AGCY CALL FHLB  0.330  08/10/12 01/26/12  0.00

 27,500.00Total for  Series 2008 GO Bonds  27,500.00  0.00

Superdrome

 4,125.00  4,125.003134G2A36 AGCY CALL FHLMC  0.550  09/09/13 03/09/12  0.00

 4,125.00Total for  Superdrome  4,125.00  0.00

Water & Sewer Imp Fees

 7,500.00  7,500.003134G2UC4 AGCY CALL FHLMC  0.500  02/08/13 02/08/12  0.00

 7,500.00Total for  Water & Sewer Imp Fees  7,500.00  0.00

Workforce Housing

 962.50  962.503134G2A36 AGCY CALL FHLMC  0.550  09/09/13 03/09/12  0.00

 962.50Total for  Workforce Housing  962.50  0.00
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CUSIP Pay Date Interest

City of Frisco

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  09/30/2011

Security Description Principal

 35,000.00  35,000.00October 2011  0.00

 50,500.00  10,050,500.00November 2011  10,000,000.00

 40,250.00  2,040,250.00January 2012  2,000,000.00

 31,625.00  31,625.00February 2012  0.00

 49,750.00  15,049,750.00March 2012  15,000,000.00

 207,125.00  27,207,125.00Total Projected Cash Flows for  City of Frisco  27,000,000.00

Total for All Portfolios
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